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Annual Statement for the year 2019 of the  The Beacon Mutual Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Investment Admitted Assets as Reported in
Holdings the Annual Statement
1 2 3 4 5 6
Securities
Lending
Percentage Reinvested Total Percentage
of Column 1 Collateral (Col. 3+4) of Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
101 US Govemments 25530185 658) 25530185 25530185 | 6.58
102 ..................................................... .
1.03 U.S; states, territories and possessions, etc, quaranteed 1 6ATTAG | 167 BATTAG | ] 647N | 167
1.04 U.S. political subdivisions of states, territories, and possessions, guaranteed | 4405505 D5 44055051 4405505 | 114
105 84685386 | 2183 |  e4gss3se| | 84685386 | 2183
1.06 171468655 | 4419 | 171468655 ( | 171468655 | 4419
107 Tamar4| 8| TaATA | AT | 187
108 .....................................................
109 .....................................................
1.10
1.1 299,841,581 77.28 299,841,581 299,841,581 77.28
2. Preferred stocks (Schedule D, Part 2, Section 1):
201 Industrial and miscellaneous (Unaffated) | aemz | 92l R R B a2 192
202 Parent, subsidiaries and affiliates
203 Totalpreferred stocks 7449412 1.92 7,449,412 7449412 1.92
3 Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffilated) 25687092\ - 662| 25687092 25687092 6.62
3.02 Industrial and miscellaneous Other (Unaffiliated) | . 2312000 008 2812000 | 231,200 0.06
3.03 Parent, subsidiaries and affiliates Publicly traded o L
3.04 Parent, subsidiaries and affilates Other ] [aa YL I 037 . tadzrral o 1aa21A 0.37
305 Mutwalfunds o 2155149 80T 23185049 o f 2151491 597
306 Unitinvestmenttrusts o
307 Closed-endfunds
3.08 Totalcommonstocks 50,516,215 13.02 50,516,215 50,516,215 13.02
4. Mortgage loans (Schedule B):
401 Farmmortgages
402 Residentialmortgages o
403 Commercialmortgages o
404 Mezzaninerealestateloans
405 Totalmortgage loans
5. Real estate (Schedule A):
5.01 Propetties occupied by company .| 9998067 | 28| 008067 | | ... 9.008067 | 258
5.02 Properties held for production ofincome -~~~
503 Propertiesheldforsale o
5.04 Totalrealestate 9,998,067 2.58 9,998,067 9,998,067 2.58
6. Cash, cash equivalents and short-term investments:
601 Cash(Schedule EPartl) | 753584 | 184 [ (45170 B B 753884 | 184
6.02 Cash equivalents (Schedue E,Part) 12083024 | 332|  t28ss04| | 12883024 | 332
6.03 Short-term investments (Schedule DA) -~~~
6.04 Total cash, cash equivalents and short-term investments 20,036,608 5.16 20,036,608 20,036,608 5.16
7' Contrad |Oan5 ...............................................................................................
8. Derivatives (Schedule DB) .
9. Otherinvested assets (ScheduleBA) 18466 | 000 | 18466 ( | 18466 | 0.00
10. Receivables for securies 151,964 | 004 15194 151,964 | 0.04
11. Securifes Lending (Schedule DL, Part 1) .o XXX XXX | XXX
12. Other invested assets (Page 2, Line1t)
13. Total invested assets 388,012,313 100.00 388,012,313 388,012,313 100.00
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Annual Statement for the year 2019 of the The Beacon Mutual Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, Column 6)

2.2 Additional investment made after acquisition (Part 2, Column 9)

10,371,176

Current year change in encumbrances:
3.1 Totals, Part 1, Column 13
3.2 Totals, Part 3, Column 11~

Total gain (loss) on disposals, Part 3, Column 18

5. Deduct amounts received on disposals, Part 3, Column 15

6. Total foreign exchange change in book/adjusted carrying value:

1.

© © N o

6.1 Totals, Part 1, Column 15

7.1 Totals, Part 1, Column 12
7.2 Totals, Part 3, Column 10

Deduct current year's depreciation:
8.1 Totals, Part 1, Column 11~~~ 373,108
8.2 Totals, Part 3, Column 9

373,108

Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)

Deduct total nonadmitted amounts

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, December 31 of prior year

Cost of acquired:
2.1 Actual cost at time of acquisitions (Part 2, Column 7)

2.2 Additional investment made after acquisitions (Part 2, Column 8)

9,998,068

9,998,068

Capitalized deferred interest and other:
3.1 Totals, Part 1, Column 12
3.2 Totals, Part 3, Column 11

Accrual of discount

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 9

5'2T0ta|s’Part3’CO|umn8 ....... i i e - - ..
Total gain (loss) on disposals, Part 3, Column 18 | : I

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, Column 13

$102



Annual Statement for the year 2019 of the The Beacon Mutual Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, December 31 of prior year 19,343

Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, Column 8)

2.2 Additional investment made after acquisition (Part 2, Column 9)

Capitalized deferred interest and other:
3.1 Totals, Part 1, Column 16
3.2 Totals, Part 3, Column 12~

ACCrUaIOfdiSCOUnt”“ ........ e e e
5. Unrealized valuation increase (decrease):
51 Totals, Part 1, Coumn 13 878
52 Totals, Part3, Column® AU (878)

© © N &

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, Column 17
9.2 Totals, Part 3, Column 14

10. Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1* Column 15 e
10.2 Totals, Part 3* Column 11 e L
11. Book/adjusted carrying value at the end of current period (Lines1+2+3+4+5+6-7-8+9-10) 18,465
12 DedUCt tOtal nonadmitted amounts .................................................................... -
13. Statementvalue at end of current period (Line 11 minus Linet2) N 18,465
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Bookladjusted carrying value, December 31 of prioryear 348,433,667
2. Costof bonds and stocks acquired, Part3, Column 7 - 145,167,201
3. AccruaIOfdiscount.... ........ P P P —1631227
4. Unrealized valuation increase (decrease):
41 Part1,Column12 334,927
4.2 Part 2* Section 1' Column 1S —432'235
4.3 Part 2v Section 2' Column 13 —1 v1 11'646
4.4 Part 4,Co|umn 11 e 3v356'600 5v235'408
5. Total gain (loss) on disposals, Part4, Coumn 19 5,403,156
6. Deduction consideration for bonds and stocks disposed of, Part 4, Coumn7 145,516,893
7. Deductamortization of premium 1,102,892
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part1,Column15
8.2 Part 2* Section 1' Column19
8.3 Part 2v Section 2' Column 16
8.4 Part 4v Column 15 e
9. Deduct current year’s other-than-temporary impairment recognized:
91 Part 1’ COIUmn 14 P
92 Part 2’ SeCtion 1’ COIUmn 17 ................................................................
9.3 Part2, Section 2, Column14
94 Part4, Column13
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees. Notes 5Q, Line2 o 24,333
11. Book/adjusted carrying value at end of current period (Lines1+2+3+4+5-6-7+8-9+10) o 357,807,207
12 DedUCt tOtal nonadmitted amounts .................................................................... e —
13. Statementvalue atend of current period (Line 11 minus Line12) B 357,807,207
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Annual Statement for the year 2019 of the  The Beacon Mutual Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY
Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Fair Actual Par Value
Description Carrying Value Value Cost of Bonds
BONDS 1. United States | 26530185 | 26765807 | 26050176 | 24,896 488
GOVernmentS 2 Canada ......................................................
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 25,530,185 26,765,807 26,050,176 24,896,488
U.S. States, Territories and Possessions (Direct and
guaranteed) 5. Totals 6,477,126 6,552,410 6,401,155 6,600,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. Totals 4,405,505 4,651,002 4,518,926 4,400,000
U.S. Special revenue and special assessment
obligations and all non-guaranteed obligations of
agencies and authorities of governments and
their political subdivisions 7. Totals 84,685,386 89,647,952 86,095,478 81,681,363
8 UnitedStates | 158,010,647 | 166746940 | 158739291 | 156,439,545
Indusirial and Miscellaneous, SVO Identified 9. Camada | 3120958 | 3247733| 3195279 | 2,875,000
Funds, Unaffiliated Bank Loans and Hybrid 10. Other Countries 17,611,874 18,198,890 17,961,882 17,550,000
Securities (unaffiliated) 11. Totals 178,743,379 188,193,563 179,896,452 176,864,545
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 299,841,581 315,810,734 302,962,187 294,442,396
PREFERRED STOCKS 14. United States | 7449412 7632171 7,273,233
Industrial and Miscellaneous (unaffiliated) 15. Canada | L
16. Other Countries
17. Totals 7,449,412 7,632,171 7,273,233
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 7,449,412 7,632,171 7,273,233
COMMON STOCKS 2. UnitedStates | 48613397 | 48613307 | 48,505,315
Industrial and Miscellaneous (unafiiated) 21 Camada | U DR
22. Other Countries 460,044 460,044 524,687
23. Totals 49,073,441 49,073,441 49,030,002
Parent, Subsidiaries and Affiliates 24. Totals 1,442,774 1,442,774 1,000,000
25. Total Common Stocks 50,516,215 50,516,215 50,030,002
26. Total Stocks 57,965,627 58,148,386 57,303,235
27. Total Bonds and Stocks 357,807,208 373,959,120 360,265,422
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Annual Statement for the year 2019 of the The Beacon Mutual Insurance Company

SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
Col. 7 % From Total
Over 1 Year Over 5 Years Over 10 Years Total asa% Total from Col. 8 Total Privately
1 Year Through Through Through Over 20 No Maturity Current of Col. 7 Prior Publicly Placed
NAIC Designation or Less 5 Years 10 Years 20 Years Years Date Year Line 11.7 Prior Year Year Traded (a)

U.S. Governments
TANACT 10278458 | "o | 7283047 | 2829160 | 620,145 | XXX | 32026587 | 10455 40044005 12867 | . 32026588 | L
12NAC2 XXX
TANAIC3 XXXl
LANACA XXXl
LSNAICS XXXl
16 NA|C6 ..................... XXX
1.7 Totals 10,278,458 11,015,777 7,283,047 2,829,160 620,145 XXX 32,026,587 10.455 40,044,105 12.867 32,026,588

All Other Governments
2UNAICT B U R XXX
22NAIC2 'Y 1 » XXX
23NAIC3 . . CXXX
24NAICA 19 40 XXX
25NAICS N N XXX
26 NACG XXX
2.7 Totals XXX

U.S. States, Territories and Possessions, etc.,

Guaranteed
SANACT 3347320 2000000 | 1129806 | | XXX 647126 214 340 233 647126
32NAIC2 XXX
33NAICS XXX
34NAC4 XXX
3SNAICS XXX
3'6 NA|06 ..................... XXX
3.7 Totals 3,347,320 2,000,000 1,129,806 XXX 6,477,126 2.114 7,324,021 2.353 6,477,126

U.S. Political Subdivisions of States, Territories

and Possessions, Guaranteed
41NACY 312697 | 1,259,565 | 159,371 745541 | XXX 3914074 12781 5861467 | 18831 39MATS
42NNC2 190362 | 300968 | XXXf 491330 | 0160 . e 0188 amsso
43NAICS XXX
44NAICA XXX
ASNAICS XXX
4'6 NA|C6 ..................... XXX
4.7 Totals 312,697 1,259,565 1,786,733 1,046,509 XXX 4,405,504 1.438 6,352,573 2.041 4,405,505

U.S. Special Revenue & Special Assessment

Obligations, etc., Non-Guaranteed
SANAICH 9226619 | 28533170 21,457,022 143912641 norr3n XXX 84685386 | 21644 0775923 | 201691 84685386 |
S2NAIC2 XXX
S3INAIC3 XXX
SANAICA XXX
SSNAICS XXX
56 NAC6 XXX
5.7 Totals 9,226,619 28,533,170 21,457,022 14,391,264 11,077,311 XXX 84,685,386 27.644 90,775,923 29.169 84,685,386
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Annual Statement for the year 2019 of the The Beacon Mutual Insurance Company

SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
Col. 7 % From Total
Over 1 Year Over 5 Years Over 10 Years Total asa% Total from Col. 8 Total Privately
1 Year Through Through Through Over 20 No Maturity Current of Col. 7 Prior Publicly Placed
NAIC Designation or Less 5 Years 10 Years 20 Years Years Date Year Line 11.7 Prior Year Year Traded (a)
6. Industrial & Miscellaneous (unaffiliated)
6ANACT 12594083 | 51849426 | 4915777 ( TIT4865( 18531474 | XXX 140475625 | 45856 | 123030441 | 3953 | 123753290 | 16,722,336
62NAIC2 9920 8668049 | 5988416 | 5229304 | 10857340 | XXX 30993029 | o7 IS | 12124 27309109 | 3,683,920
B3NNGS XXX
B4NACA XXX
6SNAICS XXX
66 NAlC 6 ........................ X X X
6.7 Totals 12,844,003 60,517,475 55,714,193 13,004,169 29,388,814 XXX 171,468,654 55.974 160,761,492 51.657 151,062,399 20,406,256
7. Hybrid Securities
TANAIC XXX N D B e D D D
T2NAIC2 14269241 2287194\ XXX dm4me ) 212 sdizms| 1097 sTamey
TANACS 1300282 | 2200354 | || XXxoof 3500606 | ez 25972%6 | 0815 3500606 |
TANNCA XXX
TENACS XXXl
76 NAC6 XXX
7.7 Totals 2,127,176 4,547,548 XXX 7,274,724 2375 5,949,951 1.912 7,274,724
8. Parent, Subsidiaries and Affiliates
BANAICT B N [ B B R B D
82NAIC2 . MNEL XX
83NAIC3 \' | : XXX
BANACA A Wl
85NAICS o XXX
86 NAlC 6 ........................ X X X
8.7 Totals XXX
9. SVO Identified Funds
9ANACT XXX XXX XXX XXX XXX
92NAIC2 XXX XXX XXX XXX g mogm= |
93NAIC3 XXXl XXX | XXXl XXX N INEB=
94NAC4 XXX L XXX XXXl XXX INRYINE=
95NAICS XXX XXX XXX XXX XXX B T T B B B DS B
9'6 NAlCG ........................ XXX XXX XXX XXX XXX
9.7 Totals XXX XXX XXX XXX XXX
10. Unaffiliated Bank Loans
OANAICT . B Ty S S O L D B B B
102 NAC2 | i ) XXX o
103 NAIC3 A , XXX
104 NAICA B KX
105NAICS XXX
10.6 NAIC6 XXX

10.7 Totals




Annual Statement for the year 2019 of the The Beacon Mutual Insurance Company

SCHEDULE D - PART 1A - SECTION 1 (Continued)
Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

L0IS

1 2 3 4 5 6 7 8 9 10 1 12
Col. 7 % From Total
Over 1 Year Over 5 Years Over 10 Years Total asa% Total from Col. 7 Total Privately
1 Year Through Through Through Over 20 No Maturity Current of Col. 8 Prior Publicly Placed
NAIC Designation orLess 5 Years 10 Years 20 Years Years Date Year Line 11.7 Prior Year Year Traded (a)
11. Total Bonds Current Year
MANACH (d) 354464801 93,711,070 | 808552171 26,591,660 | 09744711 S 267,578,898 | 87.348 | XXX XXX | . 250,856,565 | 16,722,336
M2NAIC2 @ 249920 100949731 8275610 5419666 | n1s8308 A 351984771 1490 XXX XXX 31,514,567 | 3,683,920
MINAIC3 @ 1300252 2260354 |\ 3560606 | 116z XXX XXX 3560606 |
MANACA @ XXX XXX L
MENACS @ © XXX XXX L
MENAICE (d) (©) XXX XXX
M7 Totals 36696400 [ 105106295  O1391,181[ 2011326 [ el (b)  306337.981[ 100000 [ XXX XXX [ 285931728 | 2040625
11.8 Line 11.7 as a % of Col. 7 11.653 34.311 29.833 10.450 13.754 100.000 XXX XXX XXX 93.339 6.661
12. Total Bonds Prior Year
2INACY 26329432 | 92578830 | 77662583 | 31533048 | 38932084 | | XXX XXX f 26703957 | 85806 | 257001769 | 9,944,188
122NAIC2 6039443 | 15550101 ( 4454384 | 5581944 [ XXX XXX 41634872 13378 | 38463027 | 3171845
123NAIC3 653500 | 1983736 | | XXX XXX | 258723 | 0815 258123 |
124 NAICA XXX XXXl
125 NAICS XXX XXX L@
126 NAIC6 XXX XXX ()
27 Totals 26329432 CEALANECE DU 95205420 | 39874321 54514008 | L XXX XXX ) 311,208085 | 100000 | 298,092,032 | 13,116,033
12.8 Line 12.7 as a % of Col. 9 8.460 31.867 30.592 11.564 17.517 XXX XXX 100.000 XXX 95.785 4.215
13. Total Publicly Traded Bonds
BANACT 3,258631 | 81456850 | 76574952 | 26591660 | 0974472 o 250856565 | 81889 | 267001769( 82611| 25086565 | XXX
182NAIC2 249920 | 8611580 | 8275610 | 4240346 | o710 o 31514557 | 10288 | 38463027 12389 31514557 | XXX
BINAICS 1300252 | 2260384 | | 3560606 | 1.162 o28ass| 0815 | 3560606 | XXX
134 NAIC4 XXX
135 NAICS XXX
136 NAlC 6 ............................. X X X
187 Totals 36508550 [ 91368682 87110916 30832006 [ AEEEEE) o 286931728 B339 298092082 %785 285931728 XXX
138 Line 137asa%of Col.7 R 12419 31985 | 30466 | 0783 (CC ] N 100000 | XXX XXX XXX | 100000 [ XXX
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11 11.591 29.826 28.436 10.065 13.420 93.339 XXX XXX XXX 93.339 XXX
14. Total Privately Placed Bonds
WANACT 187850 | 12254220 | 4280268 | Lo o 16722336 | 5459 | 9044188 | 3196 | XXX | 16,722,336
12NAC2 RN 1483303 | 1179320 | 1021208 o 3683919 128 0 sarigss| 1019 XXX | 3683919
WMINAIC3 XXXl
WANAICA XXXl
WMENAICS XXXl
146 NAlC 6 ............................. X X X
W7 Totals T 187850 | B7TeB[ 4280266 [ 1179320 [ 121208 20406255 6661 13116088 | a5 [ Xxx [ 20,406,255
148 Line t47asa%of Col.7  f 0%t | 67321 | 20075 8779 | 8004 | | 100000 | XXX | XXX XXX XXXl 100.000
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11 0.061 4.484 1.397 0.385 0.333 6.661 XXX XXX XXX XXX 6.661

(a) Includes$ 20,406,256 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes$ ~ Ocurrent year of bonds with Z designations, and §
the Securities Valuation Office (SVO) at the date of the statement.
(c) Includes $ 0 current year of bonds with 5GI designations, $ 0 prior year of bonds with 5GI designations and §

_____ _ O current year. The letter "Z" means the NAIC designation was not assigned by

_____ ~ Ocurrent year, $ 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in
reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 § 6,496,403; NAIC 2 § 0;NAIC3$ ~ O;NAIC4S 0;NAIC5$ ~ ONAICE S 0.
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Annual Statement for the year 2019 of the The Beacon Mutual Insurance Company

SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, at Book/Adju

sted Carrying Values by Major Type and Subtype of Issues
5 6 7

1 2 3 4 8 9 10 1 12
Over 1 Year Over 5 Years Over 10 Years Total Col. 7 Total from % From Total Total
1 Year Through Through Through Over 20 No Maturity Current as a % of Col. 7 Col. 8 Publicly Privately
Distribution by Type or Less 5 Years 10 Years 20 Years Years Date Year Line 11.7 Prior Year Prior Year Traded Placed

U.S. Governments
101 Issuer Obligations | 6496403 [ 4885994 | 200795 816646 | 448631 | XXX 14665509 | azer| 17222446 | 6534 | 14665599 |
1.02 Residential Mortgage-Backed Securites 3515216 | 5342356 | 2075952 1186890 ( 171514 | XXX 12201988 4013 17548537 5639 | 12201989
103 Commercial Morigage-Backed Securifies """ | 266780 | 7427 | 380070 | 825623 | XXX 5060000 (18| s2i32| 1604 5060000 [
1.04 Other Loan-Backed and Structured Securiies XXX
1.05 Totals 10,278,459 11,015,777 7,283,047 2,829,159 620,145 XXX 32,026,587 10.455 40,044,105 12.867 32,026,588

All Other Governments
201 lIssuer Obligations N\l Nik= XXX ol
2.02 Residential Mortgage-Backed Securiies | L W\ 1A B N XXX
2.03 Commercial Mortgage-Backed Securies | e R XXX
2.04 Other Loan-Backed and Structured Securies XXX
2.05 Totals XXX

U.S. States, Territories and Possessions, Guaranteed
301 lssver Obligations L 3320 | 2000000 1120806 [l XXX 64TING | 21| a0 | 2383| 64TIA |
3,02 Residential Mortgage-Backed Securies [0l XXX
3.03 Commercial Mortgage-Backed Securities | L XXX
3.04 Other Loan-Backed and Structured Securies XXX
3.05 Totals 3,347,320 2,000,000 1,129,806 XXX 6,477,126 2114 7,324,021 2.353 6,477,126

U.S. Political Subdivisions of States, Territories

and Possessions, Guaranteed
401 Issver Obligations L 32697 | 1250565 | 1,786,734 1046508 | XXX | 4405504 | 43| 6362573 | 204 | 4405505 |
402 Residential Mortgage-Backed Securiies || XXX
4.03 Commercial Mortgage-Backed Securiies [ XXX
4.04 Other Loan-Backed and Structured Securiies XXX
4.05 Totals 312,697 1,259,565 1,786,734 1,046,508 XXX 4,405,504 1.438 6,352,573 2.041 4,405,505

U.S. Special Revenue & Special Assessment

Obligations, etc., Non-Guaranteed
5.01 Issuer Obligations [ 3366858 | 13435697 | 9645859 | 9,463,939 10554695 | XXX | 46467048 | 15169 | 63642805 20450 4467048 |
5.02 Residential Mortgage-Backed Securies | 5859761 | 15007473 | 1811063 | 4,927,325 52616 | XXX 8218338 | 12476 | s8] 8719| 821838
5.03 Commercial Mortgage-Backed Securities | L XXX
5.04 Other Loan-Backed and Structured Securies XXX
5.05 Totals 9,226,619 28,533,170 21,457,022 14,391,264 11,077,311 XXX 84,685,386 27.644 90,775,923 29.169 84,685,386

Industrial and Miscellaneous
6.01 Issuer Obligaions | 0017374 | M363016 | 2638117 13,004,169 29388814 | XXX 18411490 | e | 1SRATIM | w25 | 106,494 447 | 8917042
6.02 Residential Mortgage-Backed Securities [ 21498 16597 [ T PR DU SO XXX | 809 | ooi2| 53865 | o7 | 8% |
6.03 Commercial Morigage-Backed Securities | 124974 | 9924219 | 2842951l XXX 43712204 | 14269 | 36304213 13| 37,530,270 . 6,181,934
6.04 Other Loan-Backed and Structured Securites 1,560,158 9,213,584 1,533,125 XXX 12,306,867 4.017 9,556,580 3.071 6,999,587 5,307,280
6.05 Totals 12,844,004 60,517,476 55,714,193 13,004,169 29,388,814 XXX 171,468,656 55.974 160,761,492 51.657 151,062,399 20,406,256

Hybrid Securities
701 lssuer Obligations L 2121078 | asaTsas | ] XXX | TAATA| 2375 549950 | 1912 T
7.02 Residential Mortgage-Backed Securties |l XXX
7.03 Commercial Morigage-Backed Securities |l XXX
7.04 Other Loan-Backed and Structured Securiies XXX
7.05 Totals 2,727,176 4,547,548 XXX 7,274,724 2375 5,949,950 1.912 7,274,724

Parent, Subsidiaries and Affiliates
801 Issver Obligations L R R XXx
8.02 Residential Mortgage-Backed Securties |l Al NL | XXX
8.03 Commercial Morigage-Backed Securities |l N N XXX
8.04 Other Loan-Backed and Structured Securifies || I - XXX
805 Afliated Bank Loans —lssued Lo XXX
8.06 Affiiated Bank Loans - Acquired XXX
8.07 Totals XXX
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Annual Statement for the year 2019 of the The Beacon Mutual Insurance Company

SCHEDULE D - PART 1A - SECTION 2 (Continued)

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 1" 12
Over 1 Year Over 5 Years Over 10 Years Total Col. 7 Total from % From Total Total
1 Year Through Through Through Over 20 No Maturity Current asa % of Col. 7 Col. 8 Publicly Privately
Distribution by Type or Less 5 Years 10 Years 20 Years Years Date Year Line 11.7 Prior Year Prior Year Traded Placed
9.  SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO | XXX XXX XXX XX B
9.02 Bond Mutual Funds Identied by the SO | XXX XXX XXX RN NS KR |
9.03 Totals XXX XXX XXX XXX XXX
10.  Unaffiliated Bank Loans
1001 Unaffifated Bank Loans -ssved | o NN XXX
10.02 Unaffiliated Bank Loans - Acquired | XXX
10.03 Totals XXX
11.  Total Bonds Current Year
11.01 Issuer Obligations 2221955 64,724,580 | 40238820 | 25,071,488 41,438,648 CXXX re4rot Aoty 63558 | XXX XXX 185784449 | 8,917,042
11.02 Residential Mortgage-Backed Securities | 9396535 | 20456426 13887115 6,114,215 .. 894,130 CXXX s0548421 ) 18501 XXX XXX s0s548422|
11.03 Commercial Mortgage-Backed Securiies | 11Tsa 10,710,706 | /7320210 825623 | ... .. .. XXX 4gr81,2041 15924 XXX XXX 42599270 6,181,934
11.04 Other Loan-Backed and Structured Securities -~~~ | 1,560,158 | 9213584 | 1833025\ XXX 12306867 | . 4017 XXX XXX 6999587 | 5,307,280
11.06 SVO - Identified Securies XXX XXX XXX XXX XXX XXX XXX
11.06 Affiliated BankLoans XXX XXX | XXX
11.07 Unaffiiated Bank Loans XXX XXX XXX
11.08 Totals 35,696,402 105,106,296 91,391,181 32,011,326 42,132,778 306,337,983 100.000 XXX XXX 285,931,728 20,406,256
11.09 Line 11.08 as a % of Col. 7 11.653 34.311 29.833 10.450 13.754 100.000 XXX XXX XXX 93.339 6.661
12. Total Bonds Prior Year
1201 Issuer Obligations | ety 66997817 . 4gg864107 | 28,835,687 .. 53,869,537 XXX XXX XXX 216338929 | 69516 211,675,559 | 4,663,370
12.02 Residential Mortgage-Backed Securies | 7,793662 | 18403418 11,991,509 | 5902160 | 644471 XXX XXX XXX 44735220 ( 14375 44735220 |
12.03 Commercial Mortgage-Backed Securies [ 570988 | 8,019,002 | 30,737,759 | 1249585 ( XXX | XXX XXX 40577334 ( 13039 [ 37308516 | 3,268,818
12.04 Other Loan-Backed and Structured Securities | 1930011 575153 | 36120441 XXX oo XXX XXX 9856581 | EAVA 4372736 | 5,183,844
1205 SVO- Identfied Securites .. XXX XXX XXX XXX XXX XXX XXX
1206 Affiated Bank Loans 0 XXX XXX XXX
1207 Unaffiiated Bank Loans XXX XXX XXX
1208 Totals 26,329,432 99,171,773 95,205,419 35,987,432 54,514,008 XXX XXX 311,208,064 100.000 298,092,031 13,116,032
12.09 Line 12.08 as a % of Col. 9 8.460 31.867 30.592 11.564 17.517 XXX XXX 100.000% XXX 95.785 4.215
13.  Total Publicly Traded Bonds
13.01 Issuer Obligations 222719541 59,776,347 | 38470537 | 23,892,167 40,417,443 CXXXC 185,784,448 | 60647 | 211675559 68017 185,784,448 | XXX
1302 Residentia Morigage-Backed Securifies | 93965% | 20456426 | 18887115 6114216 | 694130 | XXX | 60548421 | 16501 | 4473220 | a5 | 60548421 | XXX
1303 Commercial Mortgage-Backed Securifies || .. ... 1377578 | 5642807 | 3753264 | 825623 | .| . XXX 4259269 | 13908 | 308516 | 1988 | 42509269 | XXX
1304 Other Loan-Backed and Structured Securiies | . 1506486 | 5493101| L XXX | 6999567 | . 2285 4372736 | 1408 6999867 | XXX
1305 SVO- Identfied Securifes .. XXX XXX XXX XXX XXXl XXX
1306 Affiated Bank Loans XXX XXX
13.07 Unaffiiated Bank Loans XXX XXX
13.08 Totals 35,508,550 91,368,681 87,110,916 30,832,005 41,111,573 285,931,725 93.339 298,092,031 95.785 285,931,725 XXX
1309 Line 1308asa%of Col.7 [T 249 S 0466 | 10783 was | 100000 | XXX [T XXX XXX 100.000 [ XXX
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11 11.591 29.826 28.436 10.065 13.420 93.339 XXX XXX XXX 93.339 XXX
14. Total Privately Placed Bonds
14.01 Issuer Obligations o 4948233 | 1768283 | 1,179,320 -..1,021,206 XXX 8917042\ 291 4663370 | 1498 XXX
14.02 Residential Mortgage-Backed Securities | U T U I N P XXX o o XXX
14.03 Commercial Mortgage-Backed Securies [ 13478 506889 | 978857 | XXX 6181934 | 2018 3268818 1050 XXX
14.04 Other Loan-Backed and Structured Securites [ 53672 | 3720482 16833125 ( XXX 5307279 172 5183844 | 1666 XXX
14.05 SVO - Identified Securifies XXX XXX XXX XXX XXX XXX
14.06 Affiiated Bank Loans XXX XXX
1407 Unaffiliated Bank Loans XXX XXX
1408 Totals 187,850 13,737,614 4,280,265 1,179,320 1,021,206 20,406,255 6.661 13,116,032 4.215 XXX 20,406,255
14.09 Line 14.08asa%of Col. 7 =~ | 091 673210 20075 STTI9 S04 100000 | - XXX f XXX XXX XXX 100.000
14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11 0.061 4.484 1.397 0.385 0.333 6.661 XXX XXX XXX XXX 6.661
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Annual Statement for the year 2019 of the The Beacon Mutual Insurance Company

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Investments in
Short-Term Parent,
Mortgage Investment Assets Subsidiaries
Total Bonds Loans (a) and Affiliates

TN
M=o

© ©° N o ok w2

Book/adjusted carrying value, December 31 of prior year
Cost of short-term investments acquired
Accrual of discount

Total gain (loss) on disposals

Deduct consideration received on disposals

Deduct amortization of premium

Deduct current year's other-than-temporary impairment recognized

Book adjusted carrying value at end of current period (Lines 1 +2+3+4+5-6-7+8-9)
. Deduct total nonadmitted amounts

Statement value at end of current period (Line 10 minus Line 11)

—
&

Indicate the category of such assets, for example, joint ventures, transportation equipment:




Annual Statement for the year 2019 of the The Beacon Mutual Insurance Company

NONE  Schedule DB - Part A and B Verification
NONE  Schedule DB - Part C - Section 1

NONE Schedule DB - Part C - Section 2

NONE  Schedule DB - Verification

SI11-S114



Annual Statement for the year 2019 of the The Beacon Mutual Insurance Company

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1 2 3 4
Money Market
Total Bonds Mutual Funds Other (a)
1. Book/adjusted carrying value, December 31 of prioryear | 69341221 | 69341221
2. Costof cash equivalents acquired | 116,968,848 9988081 106,980,767 (
3. Accrualofdiscount 4B A1
4. Unrealized valuation increase (decrease) |00
5. Totalgain (loss)ondisposals | S\ ST
6. Deduct consideration received on disposals | 111,024,133 3495865 | 107528268
7. Deductamortization of premium
8. Total foreign exchange change in book/adjusted carrying value | b
9. Deduct current year's other-than-temporary impairment recognized
10. Book/adjusted carrying value at end of current period (Lines
142+43+4+5-6-7+8-9) | 12883025 64964041 6386,621 1 . ...
11. Deduct total nonadmitted amounts
12. Statement value at end of current period (Line 10 minus Line 11) 12,883,025 6,496,404 6,386,621
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:

SI15
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Annual Statement for the year 2019 of the The Beacon Mutual Insurance Company

Showing All Real Estate OWNED December 31 of Current Year
1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 12 13 14 15
Current Year's Gross Income
Date Book/Adjusted Other-Than- Total Total Foreign | Earned Less
Description of Carrying Fair Value Temporary | Current Year's | Change in Exchange Interest Taxes, Repairs,
of Date Last Actual Amount of Value Less Less Current Year's |  Impairment Change in B./A.C.V. Change in Incurred on | and Expenses
Property Code City State | Acquired | Appraisal Cost Encumbrances | Encumbrances | Encumbrances| Depreciation | Recognized |Encumbrances| (13-11-12) B./A.C.V. |Encumbrances Incurred
Two story home offce buiding on 7 acres of land Warwick Rl |12/311998| 120012014 | 15814443 | | 9100836 | 6710000 359238 | || (359288 1211940 | 742,116
Office building (2800 sq ft) on 3 acres of fand Warwick _[RI- | 06/30/2000 | 12/01/2014 | 1,160,684 | | 897,232 937500 8870 b (RAT(0)] N N 53000 54,467
0299999 Properties occupied by the reporting entity - Administrative * 16,975,127 9,998,068 7,647,500 373,108 (373,108) 1,264,940 796,583
[ I I
0399999 Total Properties occupied by the reporting entity 16,975,127 9,998,068 7,647,500 373,108 (373,108) 1,264,940 796,583
0699999 Totals 16,975,127 9,998,068 7,647,500 373,108 (373,108) 1,264,940 796,583
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NONE Schedule A - Part 2
NONE Schedule A - Part 3
NONE Schedule B - Part 1
NONE Schedule B - Part 2
NONE Schedule B - Part 3

E02-E06
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SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year
1 2 3 Location 6 7 8 9 10 " 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation Book/Adjusted Current Year's | Current Year's Total
Name of and Carrying Unrealized | (Depreciation) | Other-Than- | Capitalized Foreign
CUSIP Vendor or Administrative Date Type Value Valuation or Temporary Deferred Exchange Commitment | Percentage
Ident- Name General Symbol/Market| Originally and Less Increase (Amortization)/ Impairment Interest and Change in Investment | for Additional of
ification or Description Code City State Partner Indicator Acquired | Strategy| Actual Cost | Fair Value | Encumbrance | (Decrease) Accretion Recognized Other B./AC.V. Income Investment | Ownership
... ... |Busiess Development Company of Rho Providence (Rl |Business Development Company of R| | 05012000| | 50000 |  1sde6| 1846 | @@ | ] e
1599999 Joint Venture, Partnership or Limited Liability Interests - Fixed Income Instruments - NAIC Designation Assigned by the Securities Valuation Office (SVO) - Unaffiliated 50,000 18,466 18,466 (878) XXX
I
4899999  Subtotal Unaffiliated 50,000 18,466 18,466 (878) XXX
m | ... e e e e e e
S
5099999 Totals 50,000 18,466 18,466 (878)
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NONE Schedule BA - Part 2
NONE Schedule BA - Part 3

E08-E09
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Annual Statement for the year 2019 of the The Beacon Mutual Insurance Company

SCHEDULE D - PART 1
Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F Current
0 Rate Year's Total
r NAIC Used Other Foreign Admitted
e Designation To Book / Unrealized Current -Than- Exchange Amount Amount Stated
i and Obtain Adjusted Valuation Year's Temporary Change Effective Due Rec. Contractual
CusIP g | Bond | Administrative Actual Fair Fair Par Carrying Increase / (Amortization) / |  Impairment in Rate Rate | When & During Maturity
Identification Description Code | n | CHAR Symbol Cost Value Value Value Value (Decrease) Accretion Recognized BJ/A.C.V. of of Paid Accrued Year Acquired Date
912810-£Q-7 |UNITED STATES TREASURY BOND |SD | 3sm7s4l rers0| o 3484219| 3000000 3131004 | | B 6250 | 4910| FA | 70822| 187,500 |10/01/2003| 08/15/2023
912810-FF-0 _UNITED STATES TREASURY BOND, |SD (R I 2035547 | 121343 | 2546875 2000000 ( . 2017928| | (1560) 5250 | 5120 | MN | 13558 | 105,000 (09/25/2003| 11/16/2028
912810-FT-0 _|UNITED STATES TREASURY BOND [SD | | (DU B 891000 | 132765 | 816253 [ 660000 | g16646 | | el 4500 | 2670 FA | 12| 29,700 | 12/18/2008| 02115/2036
912810-RP5 _|UNITED STATES TREASURY BOND, |SD (DU B 448525 | 112109 | 504492 | 450000 | . 448831 | | Ml 3000|3010 MN | 8493 | 13500 | 11/21/2016 11/16/2045
912828-VS-6 _UNITED STATES TREASURY NOTE {SD (R I 1764487 | 103000 | 1780110 | 1737000 | 7ea89s || @eon| . 2500 | 2200| FA | 16402 43,425 | 121052017 | 08115/2023
0199999 U.S. Government - Issuer Obligations 8,642,293 | XXX 9,200,949 7,847,000 8,169,195 (46,222) XXX | XXX | XXX 120,493 379125 | XXX XXX
38376F-J3-7 | GOVERNMENT NATIONAL MORTGA 2 |E | . ee| tooz| sl e8| S| | B 4500 | (0050) MON | 2| 25 |12/112012] 0820/2038
36296H-Q6-9 | GOVERNMENT NATL MTG ASSOC # 4 WE | 65424 | 111676 | Test| oatat| 65424 | | B 5000 | 4160 | MON | . 27| 3,207 |0212612009| 07/15/2038
362960-LY-3 | GOVERNMENT NATL MTG ASSOC # 4 |FE 26254 | 100859 | 28208 8676 | 815 @8 | 5000 | 4240 MON | - 07l 1,284 (02/1912009] 03/15/2039
36296W-WP-7 | GOVERNMENT NATL MTG ASSOC # 4 e 29484 | 110770 | 9| 28835 | o 2e24| | Wl 5000 | 4380 MON | - 20 1,442 |02119/2009 | 02115/2039
3620C6-EG-6 | GOVERNMENT NATL MTG ASSOC # 4 wE | 191,296 | 106183 | 194669 | 183333 | oeste0 | Gl 4000 | BA7O| MON | et 7,333 |10121/2010| 111152040
36241K-YZ'5 | GOVERNMENT NATL MTG ASSOC # 4 |FE 81568 | 112031 | 89509 | 79968 | 81568 | | e | 5000 | 4310 MON | 38| 3,998 | 02/26/2009 | 01/15/2039
36179T-25-7 | GOVERNMENT NATL MTG ASSOC I 4 FE | 8040207 | 103441 | 8125641 7e55334 | . 8omeB8| | (8148) 4000|3310 | MON | 18| 314,213 | 06/25/2018 | 06/20/2048
36179T4P-7 | GOVERNMENT NATL MTG ASSOC I 4 wE | 697775 | 103441 | 05472 | 682003 | 69T7IS| | @868 4000|3300 | MON | 2213 27,280 | 071252018 07/20/2048
36179T-7K-5 | GOVERNMENT NATL MTG ASSOC | 4 |FE ] 3169571 | 104000 | 3222613 | 3008641 | 3169460 | | 26208 4000|3310 MON | 10329 | 123,946 | 08107/2018 | 082012048
0299999 U.S. Government - Residential Mortgage-Backed Securities 12,302,285 | XXX 12,470,323 12,018,489 12,291,989 (93,765) XXX | XXX | XXX 40,226 482,728 | XXX XXX
38378B-UY-3 | GOVERNMENT NATIONAL MORTGA 2 |tFE | 3788e72| 102011 | 3825413 | 3750000 | 3769905 | gl (3130|3030 | MON | 9781 117,375 |05/16/2012] 02/16/2053
38378K-RR-2 | GOVERNMENT NATIONAL MORTGA 20 |FE 1318927 | 99073 12691241 1280999 | 12090041 | @om)f (24261 19701 MON | 280 31,079 | 05/07/2013 | 03/16/2048
0399999 U.S. Government - Commercial Mortgage-Backed Securities 5105599 | XXX 5,094,537 5,030,999 5,068,999 (5,744) XXX | XXX | XXX 12,371 148454 | XXX XXX
0599999 Subtotals — U.S. Governments 26,050,177 | XXX 26,765,809 24,896,488 25,530,183 (145,731) XXX | XXX | XXX 173,090 1,010,307 | XXX XXX
20172KFU3 [CONNECTICUTST @ | | fFE | 8myi0| eres2|  e7e30| 1000000 82389 | | 89| | sl el | 0424i2019] 0311512025
686053-CT-4 | OREGON ST SCH BRDS ASSN SHO E | 21,1051 120017 300043 | 250,000 CsMT (3688) (56801 32201 JD | ¥ 14,200  03/21/2019 06/30/2028
70914P-MX-7 | PENNSYLVANIAST -~~~ 20 FE 1936340 | 100911 2018220 2000000 | 19973200 | 23000 (AB00 | 50101 MN 18333 92,000 | 06/02/2010} 05/01/2023
880541-NL-7 |TENNESSEEST 2 FE 1,350,000 | 100222 | 1352997 | 1,350,000 C 80000 A4321) 4320 MN o 9r2z| 58,334 | 12/02/2009| 05/01/2020
880541-NM-5 |TENNESSEEST 2 FE 1,000,000 | 100234 | 1002340 | 1,000,000 1000000 A4521) 4520 MN o 7535 45,210 | 12/02/2009 05/01/2021
880541-NN-3 |TENNESSEEST 2 TE 1,000,000 | 100249 | 1002490 1,000,000 S 1000000 ABTTL 4670 MN sy 46,710 112/02/2009) 05/01/2022
1199999 U.S. States, Territories and Possessions (Direct and Guaranteed) Issuer Obligations 6,401,155 XXX 6,552,410 6,600,000 6,477,126 38,291 XXX | XXX | XXX 40,414 256,454 | XXX XXX
1799999 Subtotals — States, Territories and Possessions (Direct and Guaranteed) 6,401,155 XXX 6,552,410 6,600,000 6,477,126 38,291 XXX | XXX | XXX 40,414 256,454 XXX XXX




Annual Statement for the year 2019 of the The Beacon Mutual Insurance Company

SCHEDULE D - PART 1
Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F Current
0 Rate Year's Total
r NAIC Used Other Foreign Admitted
e Designation To Book / Unrealized Current -Than- Exchange Amount Amount Stated
i and Obtain Adjusted Valuation Year's Temporary Change Effective Due Rec. Contractual
CusIP g | Bond | Administrative Actual Fair Fair Par Carrying Increase / (Amortization) / |  Impairment in Rate Rate | When & During Maturity
Identification Description Code | n | CHAR Symbol Cost Value Value Value Value (Decrease) Accretion Recognized BJ/A.C.V. of of Paid Accrued Year Acquired Date
101565-YR-4 | BOULDER LARIMER & WELD CNTY 2. FE 1,000,000 | 103.158 | 1031580 | 1,000,000 1000000 ¢ 57400 57401 JD 1 25811 57,400 | 05112/2010} 12/15/2030
102475-JL-5  [BOWIEMD 2 FE 250000 - 98521 246303 | 250000 | 250000 b (3000 30001 10000 10/30/2018 | 07/01/2040
189342-H7-6 |CLOVIS CAUNIF SCHDIST 2. TE | 250000~ or2rr| 243193 250,000 280000 3257 3280 FA | T2 10/31/2019 | 08/01/2037
396352:GY-6 | GREENVILLE OH CITY SCHDIST 2. E | 250,000 | 98433 ) 2453331 250,000 280000 35410 35400 0 o se 10/31/2019| 01/01/2051
406792-20-4 |HAMDENCT 2 |FE 490375 | 107310 536550 | 500000 | 41330 240 (5200 5330 FA | 9822 26,000 | 02/25/2015| 08/15/2044
442331-3L6 |HOUSTONTX 2. LU 263959 | 100742 267441 235,000 238894 @00 (83191 4500 MS | 4950 14,850 | 12/09/2011 03/01/2030
442331-3M-4 |HOUSTONTX 2. E | 297,656 | 100.764 | 267025 265,000 285783 @812 (6319] 4500 MS | 55821 16,745 112/09/2011/ 03/01/2030
484008-MT-1 | KANE CNTY IL SCH DIST #131 AUR T TE 500,000 | 104494 522470 500,000 800000 AA50 1 4150 D 12 20,750 | 08/04/2016/ 06/01/2041
486116-XU-5 |KAUAICNTYHI T E | 500,000 | 1238421 619710 500,000 800000 (5663] 5660\ FA | mres| oo 28,315 | 03/03/2010} 08/01/2029
662523-WZ-8 |NORTHSLOPEBOROAK =~ [ TE 366,936 | 104888 | 314864 | 300000 | a7 @238) 52264 2330 D ) o 15,678 |12/11/2012 06/30/2021
68587F-AL-8 | OREGON EDU DISTS FULL FAITH & 2. TE | 350,000 | 110695 37433 350,000 CO380000 41200 41200 D ) o0 14,821 | 11/30/2018 | 06/30/2029
1899999 U.S. Political Subdivisions - Issuer Obligations | | 4518926 | XXX 4,651,005 4,400,000 4,405,504 (16,716) XXX [ XXX | XXX 39,169 194,559 | XXX XXX
2499999 Subtotals — U.S. Political Subdivisions of States, Territories and Possessions (Direct 4518926 | XXX 4,651,005 4,400,000 4,405,504 (16,716) XXX | XXX | XXX 39,169 194,559 | XXX XXX
010831-BE-4 | ALAMEDA CNTY CA JT PWRS AUTH T E | 712,300 | 156.609 | 7830451 500,000 R CUATC N I G120 _7046) 4060\ JO | 2936 35,230 | 03/05/2019| 12/01/2044
02765U-CY-8 | AMERICAN MUNI PWR-OHIO INC O T TE 391,037 139487 AaasT 205000 | 3826031 L @O0l 84491 4160 FA ) [0 I8 I 19,025 109/26/2016 | 02/15/2044
130685-C8-1 | CALIFORNIA ST PUBLIC WKS BRD L T TE | 337,140 144287\ 360718 | 250,000 %3883 | @938 (78041 44400 MS | 6503 19,510 03/13/2017 | 03/01/2035
130685-Q7-8 | CALIFORNIA ST PUBLIC WKS BRD L T E | 528812 104750 | 523946 | 500,187 cos002r2 @son| o 5786) 4890 | JD | a4z 28,941 102/03/2012 12/01/2021
130795-84-0 | CALIFORNIA ST STWD CMNTYS DE T TE 664,745 1312641 689136 | 525000 | 6406811 )] T I _6400 | 40101 D | 2800 33,600 | 09/22/2016 06/01/2039
155675-BT-7 | CENTRL UT WTR CONSERVANCY D 2. FE 1,250,000 | 100656 | 1,258200 | 1,250,000 C 1250000 ATSO | 4750 AO | g4l 59,375 | 05/27/2010} 10/01/2023
155675-BU-4 | CENTRL UT WTR CONSERVANCY D 2. FE 1,000,000 | 100689 | 100689 | 1,000,000 1000000 4900) 4900\ AO | 122500 49,000 |05/27/2010| 10/01/2024
196632-GY-3 | COLORADO SPRINGS CO UTILITIES T TE 1500000 | 123081 18462151 1,500,000 800,000 59131 5010 MN () 88,695 | 11/06/2009| 11/15/2029
19668Q-DZ-5 | COLORADO ST BLDG EXCELLENT 2 E | 572,165 | 106.013| 530065 | 500,000 CSMsT @®92)f Ty S040) MS 10330 35,085 | 12112/2011} 03/15/2031
196707-F5-7 | COLORADO ST BRD OF GOVERNO T TE 243058 | 98698 | 246745 250000 | 24300410 K T I (2950 31400 MS | A D 10/29/2018 | 03/01/2039
196707-HT-3 | COLORADO ST BRD OF GOVERNO T TE 421,225 | 127018 444563 | 350,000 R T UL @88 (5957 | 42400 MS | 6950 . 20,850 |12/11/2012 03/01/2033
196711-LY-9 |COLORADOSTCOPS =~ T FE 1785564 | 123105 | 2215890 | 1,800,000 S04 o 6250) 8320 MS | 3125 112,500 |07/16/2009| 09/15/2029
196479-C3-1 | COLORADO STHSG & FINAUTH 2 FE 192,935 | 100556 | 140074 192935 1929851 (30301 3030 MON | ey 5,846 |08/17/2017 | 09/01/2047
207758-KH-5 | CONNECTICUT ST SPL TAX OBLIG. T FE 1400000 | 119.184 | 1668576 | 1,400,000 1400000 57400 57401 JD | 66O | 80,360 | 10/29/2009| 12/01/2029
249218-AV-0 | DENVER CO PUBLIC SCHS COPS T FE 2,500,000 | 101805 | 2545125 2,500,000 02800000 (2798) 2790 JD f o 309 69,950 |04/18/2013 12/15/2022
31331S-VM-2 | FEDERAL FARMCREDITBANK | TE 1.001,830 | 100224 | 10022431 1,000,000 S 0000124 (el ABTS | 4850 W 20841 48,750 | 05/03/2005 01/27/2020
31331X-3X-8 | FEDERAL FARM CREDITBANK | SD FE 1574726 | 1094311 1641465 | 1,500,000 BECICA 2 N ennf (5200 47201 MS | 2100 78,000 | 03/26/2008 | 09/19/2022
31331X-PS-5 |FEDERALFARMCREDITBANK ~~ {SD | | = FE 1850,765 | 100130 | 1782215 1,750,000 | 17504250 ) T 52501 46100 W 42365 91,875 | 03/26/2008 | 01/15/2020
31331Y-FQ-8 | FEDERAL FARM CREDITBANK 18D TE 1977,750 | 109840 | 2059513 | 1,875,000 R R CATE) (54251 4600 MN 8809 96,094 | 01/31/2008 | 11/28/2022
3133MS-K4-1 | FEDERAL HOME LOAN BANK 1FE 998,280 [ 109.238 1,092,380 1,000,000 999,650 121 5250 | 5260| FA 19,833 52,500 |01/04/2005| 08/15/2022
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373541-29-5 | GEORGIA STMUNIELEC AUTH T TE 998,000 | 107.048 | 1070480 | 1,000,000 999074 LN 4630 4650 0 o 21500 46,300 | 01/05/2012 01/01/2025
389532:FW-7 | GRAYS HARBOR CNTY WA PUBLIC T FE | 441842\ 41831 489317 | 345,000 BRI (3638) ... 8707 | 4470 A nsoy oo 23,139 108/16/2017| 07/01/2040
41978C-AS-4 | HAWAII ST ARPTS SYS CUSTOMER [ E 500,000 | 104153 | 520765 | 500000 | 5000001 e I I 10360 20,720 | 07/13/2017| 07/01/2047
454898-QY-6 | INDIANA STMUNIPWRAGY = T E | 2904870 | 127209 | 3816270 | 3,000,000 S2921294 2303 (55941 5820 4 | 83910 . 167,820 |05/02/2011 01/01/2042
485428-ZY-5 | KANSAS ST DEV FIN AUTH REVENU T FE . 569,705 | 123823 | 619115 | 500,000 oo.582508 | @een| . 5501 4290 MN 45841 27,505 | 11/18/2014| 05/01/2034
575832-TW-0 | MASSACHUSETTS ST CLGBLDG A [ E 1881504 | 122493 | 2204874 1 1,800,000 | 1848064 | | @343 (5832] 5430 MN | 1749 104,976 |05/17/2010| 05/01/2030
575832-TX-8 | MASSACHUSETTS ST CLGBLDG A T FE 1737120 | 133425) 2134800 | 1,600,000 S 704900 @1 5932 5310 MN | 158191 94,912 105/2012010, 05/01/2040
575896-GC-3 | MASSACHUSETTS ST PORT AUTH 2. FE 123,153 | 101842 01842 100,000 coener @212 5000 ATIO 2500 (o 5,000 |12/11/2012/ 07/01/2027
59333P-W2-0 | MIAMI-DADE CNTY FL AVIATION RE 2. TE 250,000 | 103205 | 280131 250,000 0280000 (385 | 3850| A0 | 24100 9,640 | 08/04/2016 | 10/01/2041
59334D-LS-1 | MIAMI-DADE CNTY FL WTR & SWR 2. FE 250,325 100300 | 250750 | 250,000 RSV N (O] (3490) 3470 AO | 1333 10/29/2019 10/01/2042
594712:PP-0 | MICHIGAN ST UNIV REVENUES [ FE 1531288 | 121879 | 1523488 | 1,250,000 | 1ATERAT | asuny 6A73] 3880 FA 1 29150 77,163 |03/17/2017) 02/15/2050
663903-DM-1 |NEOHREGLSWRDIST 2. E | 1668810 | 103682 | 1956230 | 1,500,000 S Ls1eee0 1850 .6038] 4480 MN | nes 90,570 (1212012011 11/15/2040
63948W-AR-3 | NDSU RESEARCH & TECHNOLOGY T FE 250,000 | 102126 | 25315 250,000 C20000 3541 35401 MNC TATS | 8,853 |07/15/2016/ 05/01/2032
64542W-BJ-8 | NEW HOPE CULTURAL EDU FACS F 20 |FE 250,000 | 103.564 | 258910 250000 2500001 40321 4030 AO | 2520 10,080 | 11/03/2016 | 04/01/2041
64542W-BK-5 | NEW HOPE CULTURAL EDU FACS 2. FE 1,000,000 | 103819 ) 1,038,190 | 1,000,000 J 000000 4232] 4230 AO | 10580 42,320 | 11/03/2016| 04/01/2048
650009-56-1 | NEW YORK ST THRUWAY AUTH T FE 251,163 | 101180 | 252950 | 250,000 SIS0 (2] 3500 3440 A 1483 1072212019/ 01/01/2042
68607D-NK-7 | OREGON ST DEPT OF TRANSPRTN T E 1183620 | 127464 | 1274640 | 1,000,000 LA N ©093) 57841 4320 MN | (0515 DU 57,840 |01/25/2012 11/15/2030
702528-JD-3 | PASCO CNTY FL SCHBRD COPS T FE | 250,000 | 106.693 | 266733 | 250,000 C20000 (5000 5000 JD | o4z o 12,500 | 11/21/2014 12/01/2037
709223-A2-7 | PENNSYLVANIA ST TURNPIKE COM [ E | 855218 | 134599 | 1009493 | 750000 840928 | | .. @109 5511 4650 JD 1 3dda| 41,333 | 01/17/2012| 12/01/2045
709224-V7-1. | PENNSYLVANIA ST TURNPIKE COM 2. TE 250,000 | 100455 | 250388 | 250,000 00250000 (35719] 35701 JD 1 1367 10/25/2019 12/01/2043
71884A-VH-9 | PHOENIX AZ CIVIC IMPT CORP EXC 2. FE . 550,000 | 104.257 | ST3414 | 550,000 C0980000 | 4957|4950 13832 27,264 05/18/2011| 07/01/2025
73209G-AZ-3 |POMONACAREVENUE =~~~ 20 |FE 1,500,000 | 105116 | 1576740 | 1,500,000 | 1800000 (o 4050) 40501 MN o 101250 60,750 |04/21/2017| 05/01/2047
768874-SG-5 | RIVERSIDE CAELEC REVENUE T FE | 364,610 155208 | 388,020 | 250,000 CLSSS3TT (3698)| ... 7805] 42710 AO | 47830 19,013 105/24/2017 | 10/01/2040
796166-CG-9 | SAN ANGELO TX WTRWKS & SWR 2. FE 500,000 | 103228 | 516,140 | 500,000 00900000 4401\ 4400 FA | 8313 . .. 22,005 | 05/18/2017| 02/15/2046
79765R-TK-5 | SAN FRANCISCO CITY & CNTY CA T TE 320,904 | 132827 EINCTE D 265,000 22l N @3 (6000 40801 MN | - 2850 | 15,900 | 03/24/2017 | 11/01/2040
84247P-JF-9 | STHRN CA PUBLIC PWR AUTH REV T FE | 264995 106.969 | 267423 | 250,000 Co2e299 ) 4408\ 3160 A 5510 5,510 | 03/26/2019 07/01/2030
880591-CJ-9 | TENNVALLEY AUTHORITY | | | E | 432250 | 12655 | 506225 | 400000\ anessy L (863 6750] 8130 MN | 4500 27,000 |03/03/1999/ 11/01/2025
88213A-PA-7 | TEXAS ST A & M UNIVREVENUES T FE | 503,150 | 106.866 | 534330 | 500,000 Co802936 | @ar 497 41200 MN 28811 16,671 1 03/06/2019 05/15/2048
914440-KK-7 | UNIV OF MASSACHUSETTS MA BLD 2. E 17,301 100282 15042 15,000 Coo1s000 ) (128 (85731 4010 MN 1641 . 986 105/29/2012| 05/01/2039
915200-TT-6 | UNIV OF VERMONT & ST AGRIC CL [ TE 651,866 | 147.681| 812246 | 550000\ 6393% | | .. 872 .6428] 5220\ AO | 88391 35,354 |01/17/2012 10/01/2044
91754R-QC-4 | UTAH ST BRD OF RGTS REVENUE T FE 1,055,030 | 11959 | 1119590 1,000,000 I N I @99 5847|5240 FA | 4363 58,470 |05/1412010| 08/01/2024
928172-WD-3 | VIRGINIA ST PUBLIC BLDG AUTH P T FE . 3106308 | 111646 | 2992113 1 2,680,000 C2886251 G5128) 4800 3240 FA | 53600 128,640 | 01/18/2012| 08/01/2024
92818N-HZ-4 | VIRGINIA ST RESOURCES AUTH IN 2. TE 250,000 | t01479 252948 | 250,000 280000 (33200 3320 MN oo ws) 10/30/2019| 11/01/2042
2599999 U.S. Special Revenue - Issuer Obligations 47575264 | XXX 51,329,475 44,743,122 46,467,048 (182,252) XXX | XXX | XXX 619,263 2283420 | XXX XXX
31396V-4B-1 | FANNIE MAE 07 58 FG 4 1FE 45,960 98.586 45,310 45,960 45,960 2112 1.980 | MON 16 1,191 | 05/15/2007 | 06/25/2037
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3136A8-PH-7 | FANNIE MAE 12100 AY 4 1FE | 5554315 102533 | 5429504 | 5,295,340 8436799 @19 . (3000) 2580 | MON | 182381 158,860 | 11/20/2012| 09125/2032
3136A5-TB-2 |FANNIEMAE 1233GV 4. 1FE 1,261,834 | 102208 | 1207446 ) 1,181,354 eS| @19 (3500 2390 | MON |~ 3446 | 41,347 10511012012 07/25/2028
312928-AN-0 | FEDERAL HOME LN MTG CORP #CO0 4 | 2245815 | 03217 248099 | 2409471 244066 | | o (3000 2710 MON |~ B02) 7,228 | 08/17/2012 09/01/2042
3128P8-FX-4 | FEDERAL HOME LN MTG CORP #C9 4 1FE ... 807435 103861| 838217 | 804,168 806953 | | UL (3500 3370 MON |~ 23451 28,146 | 05/24/2018 03/01/2038
3128M4-CP-6 | FEDERAL HOME LN MTG CORP #G0 4. FE 7625 sy 8630 . ... 7,738 R £ I I 20 . 5500 5920 | MON | B 426 |05/16/2007 | 12/01/2036
3128MJ-Q7-8 | FEDERAL HOME LN MTG CORP #G0 4 O |FE 418120 104964 | 4198441 399985 4181200 L @529 | (3500] 26101 MON | ey 13,999 112/11/2012/ 02/01/2042
3128MJ-Q9-4 | FEDERAL HOME LN MTG CORP #G0 4 1FE . 142876 104966 | 140780 | 134,119 U2 T I I (49 (3500 2350 | MON |~ 391) 4,694 | 1211112012/ 03/01/2042
3128MJ-RV-4 | FEDERAL HOME LN MTG CORP #G0 4. 1FE .. 211910 103218 | 214508 | 207,818 AR I I @ 3000 2680 MON |~ S20| 6,235 |06/1212012| 07/01/2042
3128MJ-R5-1 | FEDERAL HOME LN MTG CORP #G0 4 1FE .. 108210 M03217 | 104531 101,273 A R (169 (3000 2360 MON |~ 283) 3,038 | 12/11/2012 10/01/2042
3128MM-K7-7 | FEDERAL HOME LN MTG CORP #G1 4. 1FE ... 35002 103934 348931 33,572 B N I I (802) 45000 2900 | MON | 1260 1511 (1211/2012| 07/01/2024
3128PP-YY-3 | FEDERAL HOME LN MTG CORP #J1 4 [FE 129421 103929 | 12589 (FAEE D 125040 | @GO3 (45000 2140 MON | 45| 5451211172012 10/01/2024
3128PP-4D-2 | FEDERAL HOME LN MTG CORP #J1 4 1FE .. 34273 103965 | 34695 B3I 33864 @anr 4500 3550 | MON | 1250 1,502 |08/31/2009| 10/01/2024
3128PR-FA-2 | FEDERAL HOME LN MTG CORP #J1 4. 1FE C 1789 030t 150232 145,840 A L I I 2129 4500 3160 | MON |~ s4T| 6,563 |03/25/2010 04/01/2025
3128PR-M7-1 | FEDERAL HOME LN MTG CORP #J1 4 O |FE 136,079 | 104859 | 18739 131388 LSS0 I @M 45000 3370 MON | a3 5,912 | 04120/2010 05/01/2025
3128PT-7B-5 | FEDERAL HOME LN MTG CORP #J1 4 1FE o 196120 040744 162203 155,852 0 I I @) . (3500 3410 MON | 435 5,455 | 01/20/2011 02/01/2026
3128PV-BD-1 | FEDERAL HOME LN MTG CORP #J1 4. 1FE .. .92155 | 104529 52219\ 50,014 L0~ I I 99 (4000 2710 | MON | 70 D 2,001 106/13/2011/ 05/01/2026
3128PV-5E-6 | FEDERAL HOME LN MTG CORP #J1 4 1FE _...65234) 10449 | 64863 | 62,072 L N (1218 4000 2570 MON |~~~ 207} 2,483 | 08/02/2011/ 08/01/2026
3132GM-KJ-0 | FEDERAL HOME LN MTG CORP #Q0 4. 1FE .. 823259 | 104994 832508 | 792,906 co814938 ) (5884) (3500 2800 | MON |~ 2313 27,752 |02102/2012) 02/01/2042
3132GT-DJ-3 | FEDERAL HOME LN MTG CORP #Q0 4 B 1,141,107 | 104806 | 1,150304 | 1,097,548 | asaezy aoss4y o (3500 2730 | MON | 32000 38,414 105/07/2012) 05/01/2042
3132HL-A2-9 | FEDERAL HOME LN MTG CORP #Q1 4 1FE ... 97,366 | 104986 | 96,090 91,526 UL N I ®sn (3500 2360 | MON |~~~ 267| 3,203 | 12/11/2012 08/01/2042
31410G-ME-0_ | FEDERAL NATIONAL MTG ASSOC # 4. FE 6422 103990 6611 . .. 6,358 R Y @ 4156 3790 | MON | 220 ... 282{10118/2007 09/01/2037
31413J-FD-1 | FEDERAL NATIONAL MTG ASSOC # 4 [FE 4703 | 100817 AT 4681 4ars | ()] Y P 4028 3870 MON | 161 .. 20508/23/2007| 09/01/2037
31396H-J8-3 | FREDDIE MAC 3114 PF 4 1FE o 1TT283 | 99550 | 758811 176,374 AT (240 2076 1950 | MON | 8 4,744 102/14/2007 | 0211512036
3137AJ-RJ-5 | FREDDIE MAC 3976 AE 4. 1FE ... .75863| 100315 3984 Bt TAOS2Y 892) . .2500 1 1620 | MON |~~~ S D 1,844 | 05/18/2012| 08/15/2029
3137AU-RR-2 | FREDDIEMAC 4114 LM 4 1FE .. 1036406 | 102699 | 1026997 | 1,000,000 Srowreto @54 (3000 2650 | MON |~ 2500 30,000 |11/2012012/ 10/15/2032
31407B-WY-1 |UMBS - POOL 826063 4. 1FE o...%0927 | 110368 | 04723 94,885 L7 I I 12340 5000 5870 | MON |~~~ 395 4,744 103/08/2006 | 07/01/2035
31412U-A)9 |UMBS-POOL 934809 4 [FE 24386 | 103787 | . 244430 285511 2398 | @) 45000 3230 | MON | 8| 1,080 |09/18/2009| 03/01/2024
31412U-L7-3 |UMBS - POOL 935150 4 1FE ... 15665 | 104230 | (NEIE D 15,140 B L N @59 4500 3240 MON | 57| ... .. .. 881]00/18/20091 04/01/2024
31417MKJ-1 |UMBS - POOL AC2996 4. 1FE o AT790 | t03set 17852 17,185 oS 29 4500 3060 | MON | 641 ... 773[09/18/2009| 09/01/2024
3138ED-2V-2 |UMBS - POOL AK8887 4 O |FE 137,226 | 105170 | 135146 | 128502 | 185082 | @o78) (3500 2570 MON |~~~  375) 4,498 |12/11/2012] 04/01/2042
3138ET-DZ6 |UMBS-POOLALB219 4 1FE 2333203 | 1043531 2258512 | 2,164,287 S224p00 ) a3 4000] 2160 | MON |~ 214 86,572 | 06/28/2016/ 02/01/2046
3138M6-R2-5 |UMBS - POOL AP3204 4. 1FE C NI 1013290 144200 142,309 T I I (1.628)| . (2500 1580 | MON | - 26| 3,558 |07/13/2012 08/01/2027
3138WO-RB-7 |UMBS - POOL AR3181 4 1FE ... 136886 | 102809 | 134914 131,227 oo 1esse | (189 (3000 2210 MON |~~~ 328] 3,937 | 04/09/2013 | 03/01/2043
3138W1-3L-9 |UMBS - POOL AR4402 o 4. 1FE CBTAS3 | 03ts 84884 837811 . 85734\ | @40 (2500 1700 | MON | CH D 2,095 | 02/08/2013 | 02/01/2028
3138WG-6E-9 |UMBS-POOL AST168 SD 4 B 4703610 | 103425 4614535 | 4461702 4683607 | ©og7e)l (3500 25101 MON | B8O 156,160 | 06/07/2016/ 05/01/2046
3140FP-C9-8 |UMBS - POOL BE3695 4 1FE .. 1394072/ 103879 | 1417585 | 1,364,647 184072 (3,169 (3500 3010 MON |~ 39801 23,881 105/30/2019 06/01/2047
3140GY-GZ-6 |UMBS - POOL BH9215 4 1FE 863,452 | 103.888 873,953 841,238 863,452 (1,793) 3.500 [ 3.000 | MON 2,454 14,722 |06/05/2019| 01/01/2048
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3140H3-CU-8 |UMBS-POOLBJ1882 4 O |FE 800,219 | 104.002| 822683 | 790,340 800219 (1838) .. (3500 3450 | MON |~ 2305 18,4411 04/04/2019 10/01/2047
3140Q7-L4-7 |UMBS-POOL CA0346 4 1R 798919 105485 | 803207 | 761,442 ST 7833 . 4500 2960 | MON |~ 2855 19,988 | 05/08/2019 09/01/2047
3140Q9-NW-9 |UMBS - POOL CA2204 4 | 225167 | 105308 | 228069 | 218572 250491 | @809 4500) 2980 | MON |~ 812) 7,309 1 02/13/2019 08/01/2048
314009-P9-8 |UMBS-POOLCA2247 | | |4  (TFE | 823,967 | 1039241 866,796 | 834,067 B 2 N 22T\ (3500 3740| MON |~ 2433 29,192 110/09/2018| 08/01/2038
31400A-NA-4 |UMBS-POOL CA3084 | | |4 ~ [TFE | . 728953 | 104368 | 738887 | 707,963 corassa ®33) . (4000 2920 | MON | ~ 2360 21,239 103/21/2019| 02/01/2049
314188-6G-6 |UMBS-POOLMA2670 | | |4 [1FE | 29458711 102377 | 29106141 2843033 | 29354201 | aasey o (3000 2480 | MON |~ 708 85,291 |06/29/2016/ 07/01/2046
31418C-XM-1 |UMBS - POOL MA3383 4 1R 812,257 | 103387 | 820917 | 794,019 12T I I ) (3500 2840| MON |~ 2316 13,895 | 06/11/2019 06/01/2048
31329Q-N6-4 |UMBS -POOL ZAG7T13 4 O |FE 2821737 | 103640 | 28196211 2,720,566 S8BT @ra) o (3800 | 2700 | MON | 7935 23,805 | 09/12/2019| 04/01/2049
31329Q-ZH-7 |UMBS - POOL ZAT044 4 B 5803570 | 105349 | 5810766 | 5,515,718 JB803570 | (4000) 2540 | MON | 83861 12/16/2019| 06/01/2049
2699999 U.S. Special Revenue - Residential Mortgage-Backed Securities 38,520,217 XXX 38,318,484 36,938,242 38,218,339 (265,299) XXX | XXX | XXX 107,768 919,421 XXX
3199999 Subtotals — U.S. Special Revenue 86,095,481 XXX 89,647,959 81,681,364 84,685,387 (447,551) XXX | XXX | XXX 727,031 3,202,841 XXX
00287Y-AQ-2 (ABBVIEINC |||t [2FE | 998250 | 105504 | 1055943 | 1000000 | 98883 | | 109 3600 | 3620 MN | 4700 | 36,000 | 05/05/2015 | 05/14/2025
00287Y-AT6 (ABBVIEINC |||t 2| 248975 | 100479 | 260449 | 250000 | 24090| | 24| 2500 | 2880 MN | 86| 6,250 |05/052015) 05/14/2020
00287Y-BO-1 [ABBVIEINC || [t f2FEL | 49955 | 100724 | s03e21 | 500000 | . 499864 | | ] 2600 2610 WN | D 11/12/2019| 11/21/2024
26824K-AA2 (ARBUSFINANCEBV | [D|t  [FE | 242083 | 101861 | 263905 | 250000 | . 243875| | | 2700|3490 | AO | 1388 6,750 | 12/1012018)| 04/17/2023
00507U-AS-0 |ALLERGANFUNDINGSCS | |D|1  [2FE | 1765035 | 104811 | 1834198 | 1750000 | verger| (| O PR 3800 | 3690 MS | 19581 | 66,500 |10/26/2015] 03/16/2025
02665W-BP-5 | AMERICANHONDAFINANCE | | [t [1FE | 241793 | 102040 | 57351 250000 | 2a32r4l | (A D 2900 | 3600 FA | ane| 7,250 | 01/02/2019 | 02116/2024
02665W-CJ-8 (AMERICANHONDAFINANCE | | |1 [tFE | 998270 | 104662 | 1046627 | 1000000 (998744 | | 2| 3450 | 3480 | W | 16004 | 34,308 | 07/11/2018 | 07/14/2023
03524B-AE-6 |ANHEUSERBUSCHINBEVFIN | | |1 [2FE | 749813 | 106022 | CXIAN I 750000 | 1 Y IR IR 3700|3700 FA | 1563 27,750 (0112212014 | 02101/2024
040855-CT-9 (ARIZONAPUBLICSERVICE | | |t . [1FE | 2030580 | 13576 | 227183 | 2000000 | 2029000 | ©8) . 4350 | 4250 | MN | WA 87,000 (03/16/2017 | 11/15/2045
04351L-AB6 (ASCENSIONHEALTH | | |t [tFE | 245588 | 110745 | 216863 | 250000 | . 245805| | 8| 3945|4040 WN | 1260 | 9,863 0612312017 | 11/115/2046
053015-AE-3 |AUTOMATIC DATAPROCESSNG | | |1 (TFE | 516,915 | 106206 | 5310321 500,000 LI N YRS (3375] 2980 MS | 4969 16,875 | 01/27/2016 | 09/15/2025
06051G-EU-9 |BANK OF AMERICACORP | | |~ (TFE | 734790 | 103464 | 775985 | 750,000 L T8BAA AT 3300 3820 M 1688 24,750 |10/23/2018 01/11/2023
O7177M-AB-9 |BAXALTAING | L |1 f2FE 89392 107352 96617 9000 | 89637 | | 2 T (4000) 4080\ JO | 80 3,825 | 06/18/2015 | 06/23/2025
075887-BG-3 |BECTONDICKINSONANDCO | | |1 (2FE | . 196,000 | 116216 | 21784\ 196,000 196000 4685) 4680\ JD | 481 7,933 |12/04/2014 | 1211512044
05567L-T3-1 |BNPPARIBAS | (D] . [TFE | .. 1263513 | 1029241 1,286,551 1,250,000 BT (1829 .. (5000 4850 S 28819 62,500 | 04/28/2011 01/15/2021
100743-AK-9 |BOSTONGAS COMPANY '\ | (1 |IFE | 499,950 | 103477 517388 | 500000 | 499964 | L3 I PR 34800 3480 FA Lo 6563 7,875 | 06/10/2019 08/01/2027
10373Q-BE-9 |BP CAPMARKETSAMERICA | | (1 |WFE | 750,000 | 106.246 | 796,847 | 750,000 CTR0000 | 3410 3410 FA | 9946 | 12,788 | 02/06/2019 | 02/11/2026
110122:BN-7 |BRISTOL-MYERSSQUIBBCO | | (1 . |fFE | 270,524 | 108.043 | 20,109 | 250,000 L0 SC)] I 3875\ 22710 FA | 3660 o 11/2212019/ 08/15/2025
115637-AS-9 |BROWN-FORMANCORP -~~~ | (1 |IFE | 262,678 | 106.563 | 266409 | 250,000 I B I o (3500) 2530\ AO | 1847 4,375 | 06/05/2019 04/15/2025
12189L-AK-7 |BURLINGTNNORTHSANTAFE | | (1 |1FE | 535,795 116320 | 581602 500,000 533866 (CRI0] 4375) 3910 MS | 7292\ 21,875 |07/07/2017 09/01/2042
14913Q-2V-0 |CATERPILLARFINLSERVICE | (1 |WFE | 507,975 | 103202 516462 | 500000 | EUAL Y N @3 (2850 2500 MN oo vz 7,125 1 06/13/2019 0511712024
172967-KG-5 |CITIGROUPING | | [ . |"FE_ | 1527945 | 106445 | 1596684 | 1,500,000 s @672 37000 3470 9 b 260541 55,500 |02124/2016/ 01/1212026
125896-BP-4 | CMS ENERGY CORP 498,415 | 104.881 524,406 500,000 499,004 150 3600 | 3.630| MN 2,300 18,000 | 11/04/2015| 11/15/2025
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19123W-AC-7 | COCA-COLA EUROPEAN PARTNER D1 2FE _ 1seo7ee| 102923 | 1943854 | 1,500,000 ICEZEAL I (19,126)| 45000 3430 MS | 22800 67,500 |04/1212018 09/01/2021
20030N-BH-3 |COMCASTCORP T 1FE 2879688 | 1147341 3,212,560 | 2,800,000 J2m8e1818 ) BS54 4250 4030 A 548721 119,000 |05/15/2014| 01/15/2033
20030N-BQ-3 |COMCASTCORP [ E | 249,523 | 119472 | 208680 | 250000 298511 | Ol 4600) 4610 FA | 4344 11,500  06/11/2015 | 08/15/2045
20030N-CR-0 |COMCASTCORP -~ = T 1FE ... 499070 | 106432 | 532165 | 500,000 499980 [4 37000 3700\ AO 39061 19,014 110/02/2018 | 04/15/2024
20268J-AD-5 | COMMONSPIRIT HEALTH T 1FE ... 250000 973301 43325 250,000 C20000 | 3817 3810 AO | 3446 08/07/2019 10/01/2049
224044-CF-2. | COX COMMUNICATIONS INC N PFE 1153678 | 110809 | 1491872 1,350,000 | 179320 6752 48001 8090 FA | 21000 64,800 | 11/23/2015/ 02/01/2035
22546Q-AF-4 | CREDIT SUISSE NEW YORK D 1FE . 1,262538 | 101356 | 1,266955 | 1,250,000 S L I (AT 4375|4250 FA | 21790 54,688 |08/20/2010 08/05/2020
22546Q-AP-2 | CREDIT SUISSE NEW YORK Dl 1FE .. 1,52895 | 1062121 1,593,188 | 1,500,000 CASISSTO (3.028)| (3625 3380 MS | 18917 54,375 | 02/24/2016| 09/09/2024
126650-CL-2 |CVSHEALTHCORP 1 2FE ... 494070 | 106581 | 532909 | 500,000 498964 anl 3875] 3890 b 8665 .. 19,375 107/13/2015 07/2012025
23636T-AA-8 |DANONESA D1 2FE ... 949,800 | 102084 | 1020841 1,000,000 o889 6181 3000 3690 JO | 1333 30,000 |12/18/2013 06/15/2022
25179M-AN-3. | DEVON ENERGY CORPORATION [ FE 1,551,855 | 112,090 | 1681350 | 1,500,000 | 1846133\ | @29 ATS0) 4520 MN o 91041 71,250 |10/08/2014/ 05/15/2042
25179M-AU-7 | DEVON ENERGY CORPORATION 1 2FE .. .246938 | 115452 2886311 250,000 C2ATe 541 .5000] 5080 JO | 0 886) 12,500  06/11/2015| 06/15/2045
25243Y-AP-4 |DIAGEO CAPITALPLC =~ D1 1FE ..2634925| 101508 | 2537715 | 2,500,000 2508780 | asgan .. 4828 41200 A 55656 | 120,700 | 08/04/2010| 07/15/2020
25470D-AG4_ | DISCOVERY COMMUNICATIONS [ PE 821,220 | 109.531| 996,732 | 910000 | 8283811 | .. L N 4950] 5660 | MN | 5756 | 45,045 | 08/19/2015| 05/15/2042
25470D-BC-2 | DISCOVERY COMMUNICATIONS T 2FE .. 1,583,565 | 1061311 1991973 1,500,000 1528800 (5603 3900 3450 MN TATS | 58,500 |03/25/2015/ 11/15/2024
26441C-AP-0 | DUKE ENERGY CORP T 2FE ... 769380 | 1182991 887,243 | 750,000 ooTes0s2 | @s4) 4800 4630 JO | 1600 oo 36,000 | 12/01/2015) 1211512045
26441C-AT-2 | DUKE ENERGY CORP. T 2FE ... 990883 | 102337 | 1023373 | 1,000,000 B I I e 3750 3800 MS | 12500 37,500 |10/13/2016/ 09/01/2046
263901-AC-4 | DUKE ENERGY INDIANA INC T 1FE .. 2617520 | 100996 | 2524905 | 2,500,000 02808332 (15,183)| 3750 3400 A 432290 93,750 |02103/2012| 07/15/2020
29250R-AU-0 | ENBRIDGE ENERGY PARTNERS [ PE ] 108246 | 103049 | 103049 | 100000 | 01570 aosny 42000 3090 | MS | 1287 4,300 | 12/11/2012/ 0911512021
29250R-AW-6 | ENBRIDGE ENERGY PARTNERS T 2FE .. 498270 | 116543 | 5827181 500,000 408888 L 57 .5875] 5820 AO | 62011 29,875 |10/01/2015| 10/15/2025
20273R-BD-0 | ENERGY TRANSFER PARTNERS T 2FE ... 656370 104893 | 786,698 | 750,000 o ee242 9267 4050 | 5780 MS | 8944 | 30,375 | 10/05/2015) 03/15/2025
31426x-B8-1 |FEDEXCORP [ FE 1491480 | 96346 | 1445190 | 1,500,000 | 1492314 w oo 4100) 4430 FA L 256251 61,500 |01/06/2015 02/01/2045
31428X-BE-5 |FEDEXCORP T 2FE . 247098 | 105436 | 263592 250,000 RN 05 I I a 4750 | 4800 MN | W 11,875 110120/2015| 11/15/2045
369550-BC-1 | GENERAL DYNAMICS CORP T 1FE 1,014,090 | 1102131 11021340 1,000,000 A (1.262)| 3750 3570 MN | 41920 37,500 | 0529/2018 | 05/15/2028
372546-AU-5 | GEORGE WASHINGTON UNIVER T 1FE ... 869618 | 125472 941045 | 750,000 B -7 L R (2486) 48681 3930 MS | 10750 36,510 |11/01/2016| 09/15/2045
377372:AH-0 | GLAXOSMITHKLINE CAP INC T 1FE 2443725 | 102406 | 2,560,153 | 2,500,000 C2489720 11689 .2800) 3330 MS | 20028 70,000 |08/15/2018) 03/18/2023
38141G-WC-4 | GOLDMAN SACHS GROUPINC N FE 1495665 | 101337 | 1520088 | 1,500,000 | 1497968 | | 83| (3000) 3080\ AO | 81251 45,000 | 02/13/2017 04/26/2022
423012-AG-8 |HEINEKENNV = D1 2FE o 1022230 | Sy LIsHA 1,000,000 S re21208 @22) 4380 42100 MS | nnry o 43,500 |05/16/2017| 03/29/2047
438516-BL-9 [HONEYWELL INTERNATIONAL | 1FE 1139586 | 1016441 1219738 | 1,200,000 YA I 5800 | (2500 3110 MNC 5000 30,000 | 03/23/2017) 11/01/2026
404280-AK-5 |HSBCHOLDINGSPLC D E 3,263,566 | 103597 | 31597181 3,080,000 | 308390 | . @810 (5100) 4160 AO | 39 155,550 | 12/11/2012 04/05/2021
404280-BA6 |HSBCHOLDINGSPLC Dl 1FE .. 493415 104046 | 520231 500,000 CASSO1S 1346 3600 3910 MN | 1800 18,000 | 10/23/2018 | 05/25/2023
459200-HP-9 |IBMCORP T 1FE o 491155 | 0464 523238 | 500,000 B N I I Wty 3375 3790 FA | 7o 16,875 |12/10/2018) 08/01/2023
459200-)y-8 |IBMCORP T 1FE ... 996,180 | 103594 | 1035945 | 1,000,000 996629 L a4 (3000) 3080\ MN | - 3833 . 15,000  05/08/2019 05/15/2024
24422E-RE-1 _|JOHN DEERE CAPITAL CORP 1FE .. 2565000 | 1030711 2576783 | 2,500,000 S2830973 (19474) 3900 3060 Moo s 97,500 |03/21/2018 | 07/12/2021
24422E-UR-8 |JOHNDEERECAPITALCORP | | | E | 249,978 | 105357 | 263393 | 250000 2499821 | 3 I (34500 3480 Wb 4007 4,313 |01/04/2019 01/1012024
24422E-UX-5 | JOHN DEERE CAPITAL CORP 1FE .. 499145 02211 511088 | 500,000 499232 87 ... .2600) 2630\ MS | anTy oo 3,250 | 06/04/2019 03/07/2024
46625H-JC-5 |JPMORGAN CHASE & CO 1FE 111,727 | 103.718 103,719 100,000 102,414 (1,435) 4350 | 2.810| FA 1,643 4,350 | 12/11/2012| 08/15/2021
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48625H-QW-3 | JPMORGAN CHASE & CO 2. 1FE 1010080 t04881| 1048813 | 1,000,000 1008845 | (o8e)| (33000 3470 AO | 8250 | 33,000 | 0412812016 04/01/2026
46647P-BF-2 | JPMORGAN CHASE & CO T 1FE .. 1,250,000 |~ 99875 | 1,248438 | 1,250,000 C250000 | (2301) 2300 AO | 8709\ 09/05/2019 | 10/15/2025
494550-8D-7 _|KINDER MORGAN ENERPART [ FE 1450325 | 126560 | 1,982,003 | 1,250,000 | 1428195\ | G4 (6500 53201 MS | 210831 81,250 |02123/2015/ 09/01/2039
49456B-AF-8 | KINDER MORGAN INC/DELAWA T 2FE ... 456450 | 108398 | 5419941 500,000 O AT2895 | 425 4300) 54701 JD 1 ez 21,500 |10/23/2015/ 06/01/2025
50076Q-AE-6 | KRAFT HEINZ FOODS CO - 2FE .. 942345 107967 | 535837 | . 500,000 ST 6 U I I %69) . (5000 4460 JO | 1875 25,000 |01/09/2015 | 06/04/2042
50077L-AM-8 | KRAFTHEINZFOODSCO [ PE 498,030 | 108151\ 540756 | 500000 | 81811 | S N 52000 5220 W nes | 26,000 |06/23/2015 07/15/2045
539830-BC-2 | LOCKHEED MARTIN CORP T 1FE _..o18875| 109618 | 548092 | 500,000 cosmazz T3 (3600 3350 | MS | 6000 18,000 | 08/15/2016 | 03/01/2035
539830-BH-1 | LOCKHEED MARTIN CORP T 1FE .. 992280 1074851 1071863 | 1,000,000 C9%s08 2y (3550 3640 M| 16369 | 35,500 | 11/16/2015) 01/15/2026
565849-AL-0 | MARATHON OIL CORP T 2FE ... 249428 | 105629 | 2640731 250,000 240861 2 (3850) 3870 JO f 802 9,625 | 06/01/2015 06/01/2025
57629W-CH-1. | MASSMUTUAL GLOBAL FUNDIN - 1FE . 997960 | 105359 | 1053599 | 1,000,000 A TCH I I 2831 (3400) 3430 MS | 10672 17,000 | 03/05/2019 | 03/08/2026
582839-AH-9 | MEAD JOHNSONNUTRITIONC [ E | 249,895 | 100449 i3g24 | 250000 24993 | | I P AM25] 4430 MN o 1318 10,313 110129/2015 11/15/2025
586054-AA6 | MEMORIAL SLOAN-KETTERING T 1FE ... 254830 | 126198 | 315497 250,000 ) N (100 (5000) 4870 4 1 6250 .. 12,500 | 01/06/2012 07/01/2042
58933Y-AT-2 |MERCK& COINC T 1FE ... 248563 | 110708 | 26772 250,000 JL28T03 S 3700 3730 FA | 3623 | 9,250 |02/05/2015| 02/10/2045
09217G-CT-4 |METLIFE GLOBFUNDINGI | | | TE | 505,495 | 105876 | 529384 | 500000 5 04560 | | ) (36000 3380 4o 8500 . 9,000 | 02/01/2019 01/11/2024
595620-AP-0 | MIDAMERICAN ENERGY CO T 1FE .. 249855 | 118296 | 205741 250,000 29885 | 61 . 4250 4250 MNO (VL4 DU 10,625 110/05/2015 | 05/01/2046
607059-AT-9 |MOBIL CORP =~~~ - 1FE .. .75089 | 1105154 607841 55,000 U 17 I I (1.568)| . 8625\ 5390 FA | ey oo 4,744 112/18/2003 08/15/2021
617446-7P-8 | MORGAN STANLEY T 1FE 1013520 | 101,998 | 1019981 1,000,000 1000975 (1861 (55000 5320 4 1 23986 55,000 |08/24/2010, 07/24/2020
61746B-DQ-6 | MORGAN STANLEY T 1FE .. 255203 | 106128 | 25321 250,000 RISl I I @1 3875] 3430 AO | 1ees | 9,688 | 02/07/2019 04/29/2024
61747W-AF-6 |MORGAN STANLEY ~ [ E | 576475 | 103666 | 621999 | 600,000 | 5964511 | 30461 57500 8240 W 14950 34,500 | 12/11/2012] 01/25/2021
654106-AD-5 |NIKEINC T 1FE .. 909315 1092011 1092019 | 1,000,000 919825 20071 (3625] 4160 MN | 60421 36,250 |05/09/2014 05/01/2043
654106-AF-0 [NIKEINC T 1FE .. 2300 | 101703 254259 | 250,000 RS E AL N I 2114 2375|3480 MN 990 5,938 |01/03/2019 11/01/2026
655044-AE-5 |NOBLEENERGYINC ~~ [ FE 1627965 | 19775 | 1796634 | 1,500,000 | 1815240 | | @867 .6000) 5380 | MS | 30000 90,000 |01/13/2015/ 03/01/2041
674599-CW-3 | OCCIDENTAL PETROLEUM COR T 2FE .. 998,700 | 101620 1016208 | 1,000,000 BT I I 9 . (2900 2920 FA | nmsey 08/06/2019 | 08/15/2024
199575-AT-8 | OHIO POWER COMPANY T 1FE ... 387862 1367941 376,185 | 275,000 U251 I I (2624) 6600 4760 MS | 6050 18,150 | 01/24/2014/ 03/01/2033
199575-AV-3 | OHIO POWER COMPANY T 1FE ... 928163 | 130,000 975000 | 750,000 BT N (6509 (5850) 41401 AO | 10969 43,875 |10/10/2014| 10/01/2035
678858-BT-7 |OKLAHOMAGSECO T 1FE .. 998,110 | 1080611 1080617 ) 1,000,000 0.9%8328 ) LI I 3800 3820 FA | 14356 37,789 |08/1412018) 08/15/2028
68235P-AF-5 |ONEGASINC [ E | 289,943 | 119.425| 208565 | 250000 286779 | 0 o 48881 3710 FA 1 4852 11,645 107/19/2016 | 02/01/2044
693304-AT-4 |PECOENERGYCO T 1FE L 9T1915 | 104578 | 1045787 | 1,000,000 o oregaz | 35391 34500 3590 AO I 6650 | 31,500 |08/08/2018/ 10/15/2025
713448-CC-0 |PEPSICOINC T 1FE .. 1,566,338 | 107139 1874936 | 1,750,000 158788 | 42081 3600 4240 FA | 241500 63,000 | 05/20/2014| 08/13/2042
713448-DD-7 |PEPSICOINC [ TE | 498675\ 123423 | 615617 | 500000 | 48770\ 20 4450) 4480 AO I 4789 22,250 | 10/08/2015| 04/14/2046
713448-DN-5 |PEPSICOINC T 1FE .. 230843 | 1014401 253602 | 250,000 CL2330068 | 2183 .2375] 3510 AO | 14020 5,938 | 01/03/2019 10/06/2026
717081-DK6 |PFIZERING T 1FE .. 949745 | 195731 507870 | 500,000 O SAB98T (1184 (4400 3800 MN | 281 22,000 | 07/05/2017| 05/15/2044
T17081-EA-7 |PFIZERINC T 1FE 1975640 | 1049241 2008498 | 2,000,000 J 882373 22341 (3000) 31401 JD f 2867 | 60,000 |11/22/2016/ 12/15/2026
T4153W-CL-1 | PRICOA GLOBAL FUNDING 1 - 1FE 1,999,820 | 1008711 2017438 | 2,000,000 J 1999829 9. (2400) 2400 MS | 13067 | 09/16/2019 | 09/23/2024
74456Q-AX-4 |PUBSVCELEC&GAS = [ FE 2244330 | 101009 | 2212718 | 2,250,000 | 2249589 | | 643 (3500) 3530 FA | 270 78,750 |08/03/2010, 08/15/2020
TAT525-AS2 |QUALCOMMINC =~ - 1FE .. 1,000,000 | 100824 | = 1008248 | 1,000,000 1000000 .2665] 2660 | JAO | 4665 33,037 |05/19/2017 01/30/2023
755111-BW-0  |RAYTHEON COMPANY 1 1FE 1,951,828 | 124.509 2,178,908 1,750,000 1,929,240 (5,026) 4700 3.990| JD 3,656 82,250 | 02/17/2015| 12/15/2041
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75625Q-AD-1 |RECKITT BENCKISERTSY D1 TE 709,920 | 101697 | 762728 | 750,000 ALTCH B I 6655| ... 2750) 3840 JD f o 286) 20,625 |01/02/2019 06/26/2024
828807-DG9 | SIMON PROPERTY GROUPLP T FE 1748,268 | = 98622 1725899 | 1,750,000 JATAB3eT | L I 20000 2020 MS | 10500 (o 09/04/2019 | 09/13/2024
842400-GE-7 |SOUTHERNCALEDISON [ E 741120 o618 | [A20 S 750,000 A6 I L T (3600) 3620\ FA | "0 o 27,000 | 01/13/2015| 02/01/2045
855244-AQ-2 |STARBUCKSCORP 1 PE 999,080 | 107.755| 1077558 | 1,000,000 999248 L LN 3800) 3810\ FA | 14386 38,528 |08/08/2018| 08/15/2025
85771P-AF-9 |STATOILASA D1 FE 509,295 | 102562 | 51281 500,000 CoS0245 E)] I 3150 2830 A 6913 . ... 15,750 |01/23/2012) 01/23/2022
86960B-AX-0 | SVENSKA HANDELSBANKEN AB D TE | 499,350 | 107.084 | 535424\ 500000 | 499484\ | L I (3900) 3820 MN | 22210 19,500 | 11/13/2018 | 11/2012023
886546-AB6 |TIFFANY&CO |t FE 773633 | 104713\ 785392 | 750,000 C 782283 A8 (3800 3400 AO | O 28,500 |01/26/2015| 10/01/2024
89152U-AF-9 |TOTALCAPITALSA D1 FE 257,283 | 102263 | 255659 | 250,000 CL2B2833 25%8) . 4125 3040 L 43831 10,313 |03/22/2018) 01/28/2021
89236T-FS-9 | TOYOTA MOTOR CREDIT CORP | E 1499595 | 104877 | 1873057 | 1,500,000 1499669\ AL (33800 3380 4 b 40481 25,125 |01/03/2019 01/08/2024
893526-DF-7 | TRANS-CANADAPIPELINES AT FE 1I74130 | 1214510 12115140 1,000,000 S 129993 ©464) (5600 4360 MS | EACCH I 56,000 |02/03/2012 03/31/2034
904764-AX-5 |UNILEVER CAPITALCORP [ E | 238755 | 102283 | 255635 | 250000 20761 | L N (2800 3520 MN | o oy 6,500 | 12/17/2018 | 05/05/2024
907818-DG0 |UNIONPACIFICCORP T TE 113208 | 101683 | 101683 100,000 T N 2 40000 2210 FA 1 1667 . 4,000 | 12/11/2012/ 02/01/2021
907818-DK-1 |UNION PACIFIC CORP T FE . 875,000 | 105102 | 919643 | 875,000 C8TS000 | 4163|4160 A 18797 36,426 | 06/23/2011) 07/15/2022
913017-BT-5 | UNITED TECHNOLOGIES CORP [ PE 878,520 | 119.8411 899,561 | 750000 87363 | .. GAD| 4500) 34801 JD 1 28131 33,750 |07/26/2016/ 06/01/2042
91324P-CR-1 | UNITEDHEALTHGROUP INC T FE | 9950890 | 122331\ 1223313 1,000,000 CoeeeeT [ ATS0 | ATTO 219031 47,500 | 0712012015/ 07/15/2045
91324P-CW-0 | UNITEDHEALTH GROUPINC T FE . 1997,920 | 107.265| 2145302 | 2,000,000 1998506 Lo 3450 | 3460 M| e 69,000 | 12/15/2016| 01/15/2027
91412N-AH-3 | UNIVERSITY OF CHICAGO T E 1249850 | 100353 | 1254421 1,250,000 C 1249995 4683] 4680\ AO | 146340 58,538 |01/24/2012) 10/01/2042
927804-FRO |VIRGINIAELEC 8 POWERCO T FE 992120 | 116.045 | 1,160453 | 1,000,000 BN I N L 4450 | 4490 FA | 16811 44,500 |02/04/2014| 02/15/2044
92826C-AE2 |VISAINC [ FE 2062455 | 118013 | 2,360,260 | 2,000,000 | 2085877 | @692 | 44500 38001 JD 39190 83,000 | 0612012017 12/14/2035
931427-AB-4 | WALGREENS BOOTS ALLIANCE T PE | 1490025 | 103038 | 1945582 | 1,500,000 AT 191 4500 45501 MN oo 8063 | 67,500 | 11/06/2014| 11/18/2034
931142:CB-7 |WALMARTING FE 1149850 | 131248 1,312,480 | 1,000,000 S 122089 (5A428) . (5250 | 4180 MS | 17500 52,500 | 05/09/2014| 09/01/2035
931142:CV-3 |WALMARTINC | | | ... TE 809,430 | 126.672| 950,046 | 750000 799289 | (458 4875 4380 W 17870 36,563 | 11/18/2011 07/08/2040
254687-EV-4 | WALT DISNEY COMPANY/THE = T FE 1,956,443 | 1261911 1892867 | 1,500,000 Tl N 0 ATS0) 4490 MS o 200791 34,635 |03/2012019| 09/15/2044
25468P-DB-9 | WALT DISNEY COMPANY/THE = T FE 748718 117898 | 884,237 | 750,000 CLTABBS3 | 00 4125 4130 U0 2578 | 30,938 | 05/28/2014| 06/01/2044
25468P-DE-3 | WALT DISNEY COMPANY/THE = T TE 246,163 | 100219 250549 250,000 T N T 24800 2790 MS | 1953 | . 5,375 | 03/22/2018 | 09/17/2020
94974B-EV-8 | WELLS FARGO & COMPANY FE 1710693 | 103054 | 1751918 1,700,000 SArees2 243 4600) 4520 AO | 19550 | 78,200 | 04/27/2011/ 04/01/2021
95000U-2B-8 |WELLS FARGO & COMPANY | | | E | 479900 101374 506872 | 500000 | 485489\ | 5391 ol (2625) 3820 W 1o S19T | 13,125 112/10/2018 | 07/22/2022
976826-BK-2 | WISCONSIN POWER &LIGHT T TE 749,355 | 107.658 | 807436 | 750,000 R I I Bl 4100) 41001 AO o 64921 30,750 |10/06/2014| 10/15/2044
98389B-AR-1 |XCELENERGYINC T FE 497935 | 104258 | 521293 | 500,000 coAssToT 990 3300 3340 JD | 135 16,500 | 05/27/2015/ 06/01/2025
98978V-AB-9 |ZOETISINC [ PE 249,725 | 10397 | 28194\ 250000 249906 D0 32500 3260 FA 1 3385| 8,125 | 01/16/2013 | 02/01/2023
3299999 Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 116,058,581 XXX 123,256,544 114,401,000 115,411,492 (92,835) XXX | XXX | XXX 1,333,091 4219495 | XXX XXX
69121P-DE-0 | OWNIT MORTGAGE LOAN ASSET-B 2. o 29864 | f02701| GOCIH IR 40843 o 380%5| | 288 5632 | 12000 | MON | 191| .. .. 860 03/01/2006| 0112512037
3399999 Industrial and Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities 29,864 | XXX 41,741 40,643 38,095 2,878 XXX [ XXX [ XXX 191 860 | XXX XXX
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1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F Current

o Rate Year's Total

r NAIC Used Other Foreign Admitted

e Designation To Book / Unrealized Current -Than- Exchange Amount Amount Stated

i and Obtain Adjusted Valuation Year's Temporary Change Effective Due Rec. Contractual

CUSIP g | Bond | Administrative Actual Fair Fair Par Carrying Increase / (Amortization) / |  Impairment in Rate Rate | When & During Maturity

Identification Description Code | n | CHAR Symbol Cost Value Value Value Value (Decrease) Accretion Recognized BJ/A.C.V. of of Paid Accrued Year Acquired Date
055260-AA-4 | BANC OF AMERICA MERRILL LYNC 2. 1™ 973308 | 103906 | 1039060 | 1,000,000 L oT88sT | 33681 (3218] 3630 | MON | 26821 32,180 [05/0912018 04/14/2033
05492P-AA-6 | BANC OF AMERICA MERRILL LYNC 4 1FE _.3089940 | 102578 | 3077347 3,000,000 C.3089261 ©m9 312 2450 MON | [ 1112712019 11/05/2032
06035R-AR-7 |BANK18-BN14A3 2 IRMo 1248242 | 108686 | 1358575 | 1,250,000 | 1248242\ | @ (3966] 3960 | MON | sy 49,575 | 10/25/2018| 09/15/2060
05492J-AV-4 | BARCLAYS COMMERCIAL MORTGA 2. 1FM _.2019840 | 100226 | 2004520 | 2,000,000 C2019847 (193 .2805] 2670\ MON | 46751 4,675 | 11/05/2019) 11/15/2052
08162F-AE-3 | BENCHMARK MORTGAGE TRUST 1 2. 1FM .. 914999 103797 | 518985 | . 500,000 CS144s0 549 . 38 2750 ) MON | 1208 5,193 071912019/ 08/15/2052
17324D-AU-8 | CITIGROUP COMMERCIAL MORT 15 20 IRM 257,861 | 106.669 | 266673 | 250000 47051 @0 ST 3310 MON T4 9,293 | 12/09/2015 | 09/15/2048
12626L-AE-2 | COMM MORTGAGE TRUST 13 CR11 2. 1FM . 1.575059 | 106919 | 1603785 1,500,000 J 830899 @178 4258] 3620 MON |~ 5323 63,870 |02/06/2014| 08/10/2050
12593J-BF-2 | COMM MORTGAGE TRUST 15 CR24 2. 1FM 1,531,758 | 1060741 1891110 1,500,000 SS90 (3308)| 3696 | 3420 MON | 4620 55,440 | 12/15/2015) 08/10/2048
12593P-AW-2 | COMM MORTGAGE TRUST 15 CR25 2. 1M .. 2592676 | 106727 | 2668175 | 2,500,000 2856707 | (9563 37891 3290 | MON | - 78 93,975 |01/1412016| 08/10/2048
12636L-AX-8 | CSAIL COMMERCIAL MORTGAGE T 2. 1FM 2524998 | 102912 2572800 | 2,500,000 C2510455 (6.908) (3488 3310 MON | 7268 | 87,218 |01/26/2016/ 11/15/2048
23305Y-AD-1 | DBUBS MORTGAGE TRUST 11LC3, 20 IRM 498,996 | 102608 | 506,974 | 494089 | 494330\ | oo A4S551] 43901 MON | 1874 25,207 | 08/11/2011| 08/10/2044
23312V-AF-3 | DEUTSCHE BANK COMMERCIAL M 2. 1M ..2785305 | 102246 | 2811765 2,750,000 J2TTT0ST (3.236) (2890 2710 MON | 6623 50,575 | 06/05/2019 08/10/2049
36191Y-BB-3 | GS MORTGAGE SECURITIES TRUS 2. 1FM 1823190 | 101703 | 1,500,119 1,475,000 C 481899 (6159)| 3707 3260 MON | 45571 54,678 | 12/11/2012) 08/10/2044
46645U-AT-4 | JP MORGAN CHASE COMMERCIAL 2 IRM 1287498 | 106446 | 1330575 | 1,250,000 | 1276806 | | @osh (36481 3270 MON | 3800 45,604 | 12/05/2016| 12/15/2049
46645J-AD-4 | JPMBB COMMERCIAL MORTGAGE 2. 1FM _.3463535| 106986 | 34770451 3,250,000 03385433 | 21840 . 3769 2960 | MON |~ 102104 122,515 | 03/22/2016| 12/15/2048
46591A-AZ-8 | JPMDB COMMERCIAL MORTGAGE | 2. 1FM .. 100999 | 1085811 1085810 1,000,000 C 1008430 (1020 3944\ 3800 MON | 3287 39,444 1 05/23/2018 06/15/2051
61766L-BS-7 | MORGAN STANLEY BAML TRUST 1 2. 1M 4377236 | 105896 | 4500580 | 4,250,000 4320894 L (2860 (35441 3470 MON | 128621 150,620 |02/12/2016| 01/15/2049
61766E-BD-6 | MORGAN STANLEY BAML TRUST 1 2. 1FM . TRTAB2| 1032191 a3 750,000 CoTeAsed ) 829 (3088] 2820 | MON |~ (5 A 22,935 | 04/22/2016/ 05/15/2049
61766E-BE-4 | MORGAN STANLEY BAML TRUST 1 2 IRMo 2343723 | 104030 | 2340675 | 2,250,000 | 2310833 | | oM (3325] 2820 MON | 62341 74,812 | 05/04/2016/ 05/15/2049
61766N-BB-0 | MORGAN STANLEY BAML TRUST 1, 2. 1M ... 475820 101500 507,500 | 500,000 B N 22831 (2860 3430| MON | ey 14,300 | 12/19/2016 | 09/15/2049
92903P-AA-7 |VORNADODP LLC 10 VNO A1 4. 1FM oo 13478 100393 134706 | 134,178 RIS A A TG I I G| 2969 | 2960 | MON | - 22| 3,985 108/10/2010 09/13/2028
94988M-AA-8 | WELLS FARGO COMMERCIAL MOR 4 O IMo 20187311 103531 2029208 | 1,960,000 | 1979838 | | G390 (35441 34701 MON | 57891 69,462 | 04/11/2013| 04/16/2035
94989C-AW-1 | WELLS FARGO COMMERCIAL MOR 2. 1FM .. 470908 | 101656 | 467,529 | 459,913 SRR A AL O I @20s4) (29100 2560 | MON | ey 13,383 | 06/08/2016 | 02/15/2048
95000A-AU-1 | WELLS FARGO COMMERCIAL MOR 2. 1FM 2075894 | 107287 | 2145740 | 2,000,000 02080208 | (8.0%8)| . (3809 3310 MON | 6348 | 76,180 | 12/13/2016| 12/15/2048
95000L-AZ-6 | WELLS FARGO COMMERCIAL MOR 2. 1M ... 257484 105202 263230 | 250,000 L I o) (3426] 3050 | MON |~~~ T4} 8,565 | 03/18/2016 | 03/15/2059
95000P-AE-4 | WELLS FARGO COMMERCIAL MOR 2. 1FM . 1,029954 | 1080111 1,080,110 1,000,000 AR I @90 37941 3410 MON | S 37,940 |12109/2016| 12/15/2049
95001W-BA-5 | WELLS FARGO COMMERCIAL MOR 2 IRMo 1009977 | 107223 | 1072230 | 1,000,000 | 1009188 | | ) (3760 3620 | MON | 31331 28,200 | 02/2112019| 03/15/2052
95001X-BA-3 | WELLS FARGO COMMERCIAL MOR 2. 1M .. 1009936 | 104764 | 1047640 | 1,000,000 C 1009314 ©22)) (3466] 3330 | MON | 2888 | 20,218 | 04/29/2019| 05/15/2052
95002M-AW-9 | WELLS FARGO COMMERCIAL MOR 2. 1FM ... 904960 | 98243 | 91215 | 500,000 LU L1 N I a9y 2643 | 2510 MON | (U 4,405 | 08/05/2019/ 08/15/2052
92937U-AF-5 | WF-RBS COMMERCIAL MORTGAGE 20 IRM 257492 | 102790 | 26975 | 250000 22828 | @20 (3345] 2980 MON | 69T 8,363 | 04/17/2013 | 05/15/2045
92938V-AQ-8 | WF-RBS COMMERCIAL MORTGAGE 2. 1FM ..514988 | 106899 | 534495 | 500,000 Co808518 (1800) 4901] 3710 MON | 179y 20,505 |03/10/2014| 03/15/2047
3499999 Industrial and Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securitie 44,136,054 | XXX 45,059,294 43,023,180 43,712,209 (108,419) XXX [ XXX [ XXX 125,510 1,293,315 | XXX XXX
141312-A0-6 |CARBONE CLOLTD 17-1AAT 2 |E ] 2515000 98750 | 2493783 | 2500000 2807630 | | @s| ol 2966 | 2940 [ JAIO | 15520 | 92617 |03/27/2018| 01/20/2031
14310G-AN-0. | CARLYLE GLOBAL MARKET STRAT 2. |tFE 2000000 | 99734 | 1904695 | 2000000 [ 2000000 | || 2931|3120 JAO | 18437 | 73595 |11/13/2017| 10/15/2030
14310K-AS-0 | CARLYLE GLOBAL MARKET STRAT 2 1FE 500,000 99.335 496,677 500,000 500,000 2.831 3.040 | JAJO 3,251 17,892 |01/26/2018| 01/15/2031
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Annual Statement for the year 2019 of the The Beacon Mutual Insurance Company

SCHEDULE D - PART 1
Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F Current

0 Rate Year's Total

r NAIC Used Other Foreign Admitted

e Designation To Book / Unrealized Current -Than- Exchange Amount Amount Stated

i and Obtain Adjusted Valuation Year's Temporary Change Effective Due Rec. Contractual

CusIP g | Bond | Administrative Actual Fair Fair Par Carrying Increase / (Amortization) / |  Impairment in Rate Rate | When & During Maturity

Identification Description Code | n | CHAR Symbol Cost Value Value Value Value (Decrease) Accretion Recognized BJ/A.C.V. of of Paid Accrued Year Acquired Date
143141:AD-2 | CARMAX AUTO OWNER TRUST 17- 2 [FE | 2999113 100304 | 3009141 3000000 | 2999767| oo 2210|2270 | MON | 3027|6800 01252017 | 09/15/2022
15200W-AC-9 | CENTERPOINT ENERGY TRANSITIO 4 FE 1249991 | 102487 | 1,281,089 | 1,250,000 C 1250000 (30281 3020 AO | (G110 DR 37,853 | 011172012 10/15/2025
36257F-AD-2 | GM FINANCIAL SECURITIZED TERM 2 FE 999,019 100881 10088161 1000000 9890421 S T (2850 | 2650 | MON | N DR 17,593 | 04/09/2019 | 02/16/2024
82652J-AA5 | SIERRA RECEIVABLES FUNDING C 2. TE | 100,043 | 100559 | 100622 100,062 C 00043 @ (2580 2590 MON | [C] 2,582 | 10/14/2015 09/20/2032
82652M-AA-8 | SIERRA RECEIVABLES FUNDING C 2. E | 199,607 | 100703 | 201,065 199,661 199807 | o (25000 2590 | MON | L 2,112 107/16/2019 05/2012036
92348A-AA3 | VERIZON OWNER TRUST 19-C A1A 20 FE 1749865 | 99899 | 1748249\ 1,750,000 | 1749878 Bl 1940 19401 MON | 137 6,790 | 10/01/2019 | 042212024
3599999 Industrial and Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Sec 12,313,538 | XXX 12,334,107 12,299,723 12,306,867 (4,359) XXX | XXX | XXX 45,613 319,134 | XXX XXX
3899999 Subtotals — Industrial and Miscellaneous (Unaffiliated 172,538,037 | XXX 180,691,686 169,764,546 171,468,663 (202,735) XXX | XXX | XXX 1,504,405 5832,804 | XXX XXX
060505-EU4 |BANK OF AVERICACORP 2 |oFE | sesd00| t1se25| o s78d5|  s00000| o s80908| | ool | 6300|4400 | MS | o3| 31500 | 11/152017| 01/01/9999
172967-MG-3 |CITIGROUPINC 2. SFE ] 700,000 | 104275 ) 729925 700,000 0700000 (5000) 5000 MS | 87 09/05/2019 | 09/30/2049
25746U-DD-8 | DOMINION ENERGY INC |2 |FE 500,000 | 102000 | 510000 | 500000 | 500000 b (AB50 | 46501 D | mesy 12102/2019 | 12/02/2049
26441C-BG9 |DUKEENERGYCORP 2. FE ] 256,125 | 104750 618751 250,000 .. 255837 T N )| 48751 4320 MS | 3g%0 | 09/25/2019| 03/16/2168
200876-AD-3 |EMERAINC Az SFE ] 570,625 | 113250 566,250 | 500,000 .. 955667 61925 (7218) 6750) 47201 JD 1 1800 (o 33,750 | 11710120171 06/15/2076
29250N-AN-5 |ENBRIDGEINC A2 PE 7255901 105250 736750 700,000 720838 T I - | B (8000 | 54801 ) 19367 42,000 | 08/01/2018 01/15/2077
29278N-AB-9 | ENERGY TRANSFER PARTNERS 2. SFE ] 500,000 |~ 94.000 | 470,000 | 500,000 _ 470000 546001 | 6625] 6620\ FA | 125140 33,125 | 11113/2017 | 01/01/9999
38148B-AC-2 | GOLDMAN SACHS GROUP INC 2 R 532500 107875 539375 | 500000 | 5259291 gdrary @I (5300 4410 MN 3Is4t 26,500 | 111512017/ 01/01/9999
493267-AK-4 |KEYCORP ~ 2. FE | 711,000 | 106875 748125 700,000 108758\ 8858 | (1100 (5000 4770 MISD | 1886 35,000 | 02/21/2018 01/01/9999
65473P-AG-0 |NISOURCEINC 2. SFE ] 600,350 | 102500 | 615000 | 600,000 .. 600252 o887 e (5650) 5630\ JO | 1807 33,900 |06/07/2018) 01/01/9999
693475-AQ-8 | PNC FINANCIAL SERVICES 2 |FE 301,125 107425 21375 300000 | 088 | | S N I (5000 | 49401 MN | 280 15,000 |08/28/2018 | 01/01/9999
89356B-AB-4 | TRANSCANADATRUST Az FE ] 724934 | 108625) 782190 675,000 S TMATeA N Go)f 5875) 4810\ FA | a8 39,656 | 08/01/2018 08/15/2076
89832Q-AD-1 | TRUIST FINANCIALCORP 2. FE ] 670,781 | 102500 | 691875 675,000 BULTAT: I 06| 4800) 4930 MS | 136801 08/21/2019 | 06/15/2049
4299999 Hybrid Securities - Issuer Obligations 7,358,430 | XXX 7,501,894 7,100,000 7,274,725 334,927 (25,951) XXX | XXX | XXX 96,522 290431 | XXX XXX
4899999 Subtotals — Hybrid Securities 7,358,430 | XXX 7,501,894 7,100,000 7,274,725 334,927 (25,951) XXX | XXX [ XXX 96,522 290431 | XXX XXX
7699999 Totals - Issuer Obligations 190,554,649 | XXX 202,492,277 185,091,122 188,205,090 334,927 (325,685) XXX | XXX | XXX 2,248,952 7,623,484 | XXX XXX
7799999 Totals — Residential Mortgage-Backed Securities 50,852,366 | XXX 50,830,548 48,997,374 50,548,423 (356,186) XXX | XXX | XXX 148,185 1,403,009 | XXX XXX
7899999 Totals — Commercial Mortgage-Backed Securities 49,241,653 [ XXX 50,153,831 48,054,179 48,781,208 (114,163) XXX | XXX | XXX 137,881 1,441,769 | XXX XXX
7999999 Totals — Other Loan-Backed and Structured Securities 12,313,538 | XXX 12,334,107 12,299,723 12,306,867 (4,359) XXX | XXX [ XXX 45,613 319,134 | XXX XXX
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Annual Statement for the year 2019 of the The Beacon Mutual Insurance Company

SCHEDULE D - PART 1
Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F Current

0 Rate Year's Total

r NAIC Used Other Foreign Admitted

e Designation To Book / Unrealized Current -Than- Exchange Amount Amount Stated

i and Obtain Adjusted Valuation Year's Temporary Change Effective Due Rec. Contractual

CusIP g | Bond | Administrative Actual Fair Fair Par Carrying Increase / (Amortization) / |  Impairment in Rate Rate | When & During Maturity
Identification Description Code | n | CHAR Symbol Cost Value Value Value Value (Decrease) Accretion Recognized BJ/A.C.V. of of Paid Accrued Year Acquired Date

8099999 Totals — SVO Identified Funds XXX XXX [ XXX [ XXX XXX XXX
8199999 Totals - Affiliated Bank Loans XXX XXX | XXX | XXX XXX XXX
8299999 Totals — Unaffiliated Bank Loans XXX XXX | XXX | XXX XXX XXX
8399999 Total Bonds 302,962,206 | XXX 315,810,763 294,442,398 299,841,588 334,927 (800,393) XXX | XXX | XXX 2,580,631 10,787,396 | XXX XXX
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Annual Statement for the year 2019 of the The Beacon Mutual Insurance Company

SCHEDULE D - PART 2 - SECTION 1
Showing All PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 4 9 10 12 13 14 15 16 17 18 19
F Current
5} Rate per Year's Total
r Share Other Total Foreign NAIC
e Par Book/ Used to Amount Nonadmitted Unrealized Current -Than- Change Exchange Designation and
i Number Value Rate Adjusted Obtain Declared Received Declared Valuation Year's Temporary in Change Administrative
CUSIP g of Per Per Carrying Fair Fair Actual But During But Increase / (Amortization) / | Impairment B./AC.V. in Symbol/Market Date
Identification Description Code | n Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) Accretion Recognized | (15+16-17) B/A.C.V. Indicator Acquired
060505-19-5 | BANK OF AMERICACORP 5.875% | | | 6,000000| = 2500} 162,480 . 27.080 162480 152820 2208 88131 | 18860 138601 2FE ]09/07/2018
14040H-88-1 | CAPITAL ONE FINANCIAL CO 6.2% ... 25000000 |~ 2500 | ~ 25878 | 646950 | 25880 647,000 | 648670 | | 24150 L 24401 284401 SFE | 05/28/2019
808513-60-0  |CHARLES SCHWABCORP5.95% | | | 25000000 25001 ~f 662,500 . 26,500 (662,500 | 664,024 | 37200 | 3TS0 ) 37500 | 2FE | 0172212018
48127V-82-7 | JPMORGAN CHASE&CO6.15% | | | 25000000 25001 f 643,500 25740 (643500 646750\ | 38438 | @oooy oo (1,000 2FE | 01/30/2018
59156R-876 ~ |METLFEINCS625% | | | 25000000 25004 f 683,250 27330 (683250 | 630400 | A R - I B 94500 | 94500 | | 2FE | 0712712018
61761406 | MORGANSTANLEY6375% | | | 25000000 | 2500 | 27500 687,500 28170 704250 687,500 | 9961 39844y 867500 5750 | 3FE |01/16/2018
857477-855 | STATESTREETCORPS.35% | | | 21847000 | 25000 ) 608,876 . 27.870 608876 | 84407 | N ALY U B 87700 871701 2FE - |01/17/2018
902973-79-1 ~ |USBANCORPSAS% | | | 25000000 | 25001 | 648250 25901 648250 | 566875 8047 | 287t 2915 915\ .. IFE - |01/0922019
94988U-67-2 | WELLS FARGO & COMPANY 5.5% | | = | 20000000 | - 2500 ) 522000 261001 522000 5104001 | 20500 ] 610001 610001 L 2FE | 11/09/2017
94988U-73-0 | WELLS FARGO & COMPANY 6% | | | 8,000,000 | 2500 | 207,920 . 25990 2079201 205200 | 120000 1 [£ N O I A0 2FE | 00/07/2018
8499999 Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 5,473,226 XXX 5,490,026 5,297,046 20,211 280,414 432,235 432,235 XXX XXX
125896-86-0 | CMS ENERGY CORP 5.625% 03/15/7 . .9473000 1 2500 237,191 . 26200 248193 EATOELN I B L O O I U B 2FE - ]08/21/2018
125896-84-5 | CMS ENERGY CORP 5.875% 03/01/7 .. 4000000 - 2500 99,8041 27390 109,560 | 998041 | ASSEY 2FE - 02111/2019
125896-85-2 | CMS ENERGY CORP 5.875% 10/115/7 ... 15000000 | 25000 369,750 . 26770 401850 | 369,750 | 5508 | 231940 b 2FE | 00120/2018
29364D-10-0 | ENTERGY ARKANSAS INC 4.875% 0 .. 26934000 | 25000 644,441 . 26.030 7010024 Badddty 2826 A o IFE L [1172012018
744320-805 | PRUDENTIAL FINANCIAL INC 5.625% ... 25000000 25000 | 625,000 21210 681750 | 625000\ | . 36| 2FE | 08/06/2018
8599999 Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred 1,976,186 XXX 2,142,145 1,976,186 5,508 109,083 XXX XXX
8999999 Total Preferred Stocks 7,449,412 XXX 7,632,171 7,273,232 25,719 389,497 432,235 432,235 XXX XXX
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Annual Statement for the year 2019 of the The Beacon Mutual Insurance Company

SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

CUSIP
Identification

Description

Codes

Code

oSKQ —® - o m

Book/

Adjusted
Carrying

Value

9

Dividends

Change in Book/Adjusted Carrying Value

10

Declared

1

Amount
Received
During
Year

12

Nonadmitted
Declared
But

13

Unrealized
Valuation

Increase /
(Decrease)

14 15

Current
Year's
Other Total
-Than- Change

Temporary in
Impairment B./A.C.V.
Recognized (13-14)

16

Total
Foreign
Exchange
Change
in
B./A.C.V.

17

Date
Acquired

18

NAIC
Designation

949746-10-1

WELLS FARGO & CO

15,400.000

828,520

Fair Value
7 8
Rate per
Share
Used to
Obtain
Fair Fair
Value Value
o Aedn | 335,198
_____ 88540 | 841,130
..... 64190 635481
coo 08100 566,397
..... 47960 | 834504
..... 55.350 | 702,945
Coo a8 867,115
1000100 795,773
..... 82820 | 588022
,,,,, 91.210 | 601,986
coo %1430 772,151
..... 76260 | 732,096
o100 670,880
_____ 53.560 | . 664,144
.. 1340400 509,352
o 148800 627,241
139400 1,170,960
..... 20970 | 472,001
...389380 1 856,636
o Agretol 810,201
_____ 90.950 | 882215
B TR LR R 977,740
,,,,, 53.900 | . 652190
..... 26820 | 549,810
o 1%6670 1 724,351
..... 39180 | 689,568
_____ 89.930 | 665482
_____ 35.880 | . 566904
oo 1249000 811,850
..... 59.050) 679,075
..... 58.980 | 460,044
..... 63700 | 662,480
..... 85.540 | 958,048
_____ 61400 656,980
....mes40) 867,532
53.800 828,520

804,170

10,656
34,240

16,160

5,280

9,881
533

- 5212

04/08/2019 |
1100420191

11/04/2019

02/06/2018

06202019 |
11042019

06/20/2019

03/28/2019 |
1110412019

03/28/2019

03/28/2019|
1110412019 |

06/20/2019

091242019 |
03/28/2019

110042019 |

06/20/201 9

09/24/2019 |
06202019 |

06/20/2019

110042019

06202019 |

1 1/04/201 9

032812019 |
06202019 |

11/04/2019

110042019

11/04/2019

08/08/2018 |

11/04/2019

11042019 |
1100420191

11/04/2019

11/04/2019
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SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3| 4 7 8 10 1 12 13 14 15 16

F Current

0 Rate per Year's Total

r Share Other Total Foreign

e Book/ Used to Amount Nonadmitted | Unrealized -Than- Change Exchange

i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change

CUSIP g of Carrying Fair Fair Actual But During But Increase / Impairment B./A.C.V. in Date NAIC
Identification Description Code| n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) | Recognized (13-14) B./A.C.V. Acquired Designation
9099999 Industrial and Miscellaneous (Unaffiliated) Publicly Traded 25,687,092 XXX 25,687,092 26,203,096 21,366 376,463 520,906 520,906 XXX XXX
31338#-104 | FEDERAL HOME LOAN BANK - BOST |RF 2312000 231200 100000 | 231200 231200 | |l 02012017
9199999 Industrial and Miscellaneous (Unaffiliated) Other 231,200 XXX 231,200 231,200 XXX XXX
05568#-10-9 |BMIC SERVICECORP 00000 RIS R 0712711997 .
14845#-10-6 | THE CASTLEHILLINS COMPANY -~ | = | 1,000000 | 1442774 | 1442770 1442774\ 1000000 | b st staory mov003
9399999 Parent, Subsidiaries and Affiliates Other 1,442,774 XXX 1,442,774 1,000,000 31,297 31,297 XXX XXX
02110A-69-6 |DDJ CAP OPPORTUN HY-INST o 1159306040 | 10201893 | 8800 |  10201893| 10221815 | | 221815| | (19622) e 12/19/2019 R
78462F-10-3 |SPDR S&PS00ETFTRUST | | | ... 40,245000 | 12953256 | 321860 | 12953256 | 12374191 63184 || 579.065 | | 579,085 | mo4ote ) 1
9499999 Mutual Funds 23,155,149 XXX 23,155,149 22,595,706 63,184 221,515 559,443 559,443 XXX XXX
I

9799999 Total Common Stocks 50,516,215 XXX 50,516,215 50,030,002 84,550 597,978 1,111,646 1,111,646 XXX XXX
9899999 Total Preferred and Common Stocks 57,965,627 XXX 58,148,386 57,303,234 | 110,269 987,475 1,543,881 1,543,881 XXX XXX
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Annual Statement for the year 2019 of the The Beacon Mutual Insurance Company

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1

CUsIP
Identification

Description

3

Foreign

4

Date Acquired

5

Name of Vendor

6
Number
of Shares
of Stock

Actual Cost

Par Value

9
Paid for
Accrued Interest
and Dividends

041242019

0312112019

1013022019

10312019
10312019

031052019
0292019
10292019
0220019
0252019
0312602019
- 03/0612019
050302019
0610512019
- 04/042019
050082019
027132019
032112019
- 06/11/2019
0911212019
1201612019
10302019

20268J-AD-5

COMMONSPIRIT HEALTH

1H2n019
- 01/02/2019
127019
111052019
07192019
0611012019
0200612019
112202019
061052019
06/13/2019

08/07/2019

CITIGROUP GLOBAL MARKETS

250,000

250,000.00
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
1 2 3 4 5 6 7 8 9
Number Paid for
CUSIP of Shares Accrued Interest
Identification Description Foreign | Date Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends

23312V-AF-3  |DEUTSCHE BANK COMMERCIALMORTG 16-C3A5 | | 08052019 |JPMORGANSECURITIESINC. | . . | . . 2012813] 200000000 963
36257F-AD-2  |GMFINANCIAL SECURITIZEDTERM 192A3 | . | 04/09/2019 [BARCLAYSCAPITAL | 999919 | 100000000
459200-0Y-8 BMCORP  05/08/2019 {JPMORGANSECURITIESING. | 996,180 | 100000000 |
2442EUR8  |JOHNDEERECAPTALCORP 01042019 |MITSUBISHIUFJSECURTIESUSAING |~ | 9078 | 25000000
24420E:UX5  |JOHNDEERECAPITALCORP  06/0412019 |CITIGROUP GLOBALMARKETS | 499145 | 50000000 |
46647P-BF-2  |JPMORGANCHASE&CO 0900512019 {JPMORGANSECURIIESING. | 1260000 | 126000000 |
57620W-CH-1  |MASSMUTUALGLOBALFUNDIN 030052019 |{JPMORGAN SECURITIESINC. [ 997,960 | 1,00000000 [
59217G-CT-4  |METLIFEGLOBFUNDINGI 02012019 |MIZUHOSECURITIES USALLC | 505495 | 50000000 | 1,200
61746B-DQ6  [MORGANSTANLEY - 0207/2019 [MORGANSTANLEY&CO | 266003 | 26000000 | 2,745
654106-AF-0 NKEINC 01032019 |CITIGROUP GLOBALMARKETS [ 21000 25000000 | 1,089
674599-CW-3  |OCCIDENTALPETROLEUMCOR | 08062019 |CITIGROUP GLOBALMARKETS | 998700 | 100000000 |
713448DN5  |PEPSICOINC 01032019 |CITIGROUP GLOBALMARKETS | 280843 25000000 | 1,501
74153W-CL  |PRICOAGLOBALFUNDING1 | 09/16/2019 |JPMORGANSECURITIESINC. | 1999820 | 200000000
76625Q-AD-1  |RECKITTBENCKISERTSY ] D | 01022019 |MORGANSTANLEY&CO | 709920 75000000 | 458
82652M-AA8  |SIERRARECEVABLESFUNDINGCO192AA . . | .. | 07/16/2019 [BARCLAYSCAPITAL | 24993 | 25000000 |
828807-DG-9  |SIMONPROPERTYGROUPLP © 09/04/2019  |MIZUHO SECURITIES USALLC | 1748268 | 175000000 |
89236TFS-9  |TOYOTAMOTORCREDITCORP | 01032019 |JPMORGANSECURIIESINC. | 1499505 | 150000000 |
92348AAA3 |VERIZONOWNERTRUSTIS-CAIA | .| 100012019, |BARCLAYSCAPITAL L 1749865 | 175000000 |
254687-EV-4  |WALTDISNEY COMPANYTHE 031202019 [EXCHANGE 1886443 | 150000000 |
95001W-BA-5 | WELLS FARGO COMMERCIAL MORTGAG 19-C49A4 | 021212019 |WELLSFARGOFINANCIAL | 1009977 | 100000000 418
95001X-BA-3 |WELLS FARGO COMMERCIAL MORTGAG 19-C50A4 |~ 042912019 |WELLSFARGOFINANCIAL | 100993 | 1,00000000 | 1,262
95002M-AW-9 | WELLS FARGO COMMERCIAL MORTGAG 19-C52A4 | 08052019 |WELLSFARGOFINANCIAL | 504960 | 50000000 | 697
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) XXX 30,173,307 30,000,000.00 32,243
172967MG3  |CITIGROUPING || 09052019 |CITIGROUPGLOBALMARKETS | | 700000 70000000
26746U-DD8  [DOMINIONENERGYINC 120212019 [JPMORGANSECURITIESINC. | 500000 | 50000000 |
26441C-BG9  |DUKEENERGYCORP 09/25/2019 |JPMORGANSECURITIESING. | 266,125 26000000 508
898320-AD-1  |TRUISTFINANCIALCORP 082112019 |CREDITSUISSEFIRSTBOSTON | 670781 67500000 | 2,160
4899999 Subtotal - Bonds - Hybrid Securities XXX 2,126,906 2,125,000.00 2,668

I
8399997 Subtotal - Bonds - Part 3 XXX 52,283,871 51,449,740.00 75,646

I
8399998 Summary Item from Part 5 for Bonds XXX 4,027,819 4,000,000.00 3,570

I
8399999 Total - Bonds XXX 56,311,690 55,449,740 79,216
14040H:88-1  |CAPITALONEFINANCIALCO62% | | 05282019 |WELLSFARGOFINANCIAL | 21000000 843430 0
902973791 USBANCORPS518% 01092019 |WELLSFARGOFINANCIAL | 7500000 | 174000
8499999 Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred XXX 717,430 XXX
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
1 2 3 4 5 6 7 8 9
Number Paid for
CUSIP of Shares Accrued Interest
Identification Description Foreign | Date Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
125896645 CMS ENERGY CORP5.876% 03/01779 | ~ 02111/2019 |JANNEY MONTGOMERY SCOTT | 4000000 | 99804 | |
8599999 Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred | | | XXX 99,804 XXX
8999997 Subtotal - Preferred Stocks - Part 3 | | | XXX 817,234 XXX
8999998 Summary item from Part 5 for Preferred Stocks | | | XXX 739,280 XXX
8999999 Total - Preferred Stocks XXX 1,556,514 XXX
88579Y-10-1 SMCOMPANY 04082019 |\WEEDEN&CO ~ 200000 42990
00287Y-10-9 ABBVIEING . 11/04/2019 * |MORGAN STANLEY&CO | 1,900000 | oo 124594 1
10122-10-8 BRISTOL-MYERSSQUIBBCO | . 11042019 |MORGAN STANLEY&CO | 2400000 186251
17275R-10-2 CISCOSYSTEMSINC 062012019 |MORGAN STANLEY&CO | 19400000 1106696 |
191216-10-0 COCACOLACOMHE 11042019 |MORGAN STANLEY&CO | 12700000 676227 |
22822101 CROWNCASTLEINTLCORP -~ . 06/20/2019  |MORGAN STANLEY&CO | 6100000 835763 |
237194-105 DARDENRESTAURANTSINC 032812019 |SANFORDBERNSTEIN | 78000001 940654 | o
25746U-109 DOMINIONENERGYINC 11/042019  |MORGAN STANLEY&CO | 700000 590088 |
26441C-204 DUKEENERGY CORP . ... C 04019 IVARIOUS 6,600.000 | 617,069 |
532457-10-8 ELILILLY&CO ..03/28/2019  |SANFORD BERNSTEIN | 5875.000 1 760538 |
291011-10-4 EMERSONELECTRICCO . . 032812019 |SANFORD BERNSTEIN | 100000 6749
29364G-10-3 ENTERGYCORP . 11042019 IMORGAN STANLEY&CO | 56000001 64T
370334-10-4 GENERALMILLSING 06/20/2019 = |MORGANSTANLEY&CO | 12400000 669387 | |
459200101 INTLBUSINESS MACHINES CORP | (092242019 |STIFELHANIFENDIVIS 3000001 oo 42825\ oo
478160-10-4 JOHNSON& JOHNSON ..03/2812019 |SANFORDBERNSTEIN | 100.000 1 oo 1389 |
46625H-100 JPMORGAN CHASE & COMPANY ] 11042019 |MORGAN STANLEY&CO | 8400000 082715
49456B-10-1 KINDERMORGANINC 062012019 |VARIOUS 12500000 61287\
539830-109 LOCKHEED MARTIN CORPORATION -~ . 09/24/2019  |STIFEL-HANIFENDVIS 22000001 oo 883910
580135-10-1 MCDONALDSCORP . 06/20/2019  |MORGAN STANLEY&CO | 4700000 91827 |
58933Y-10-5 MERCK&COINC . 06/20/2019 |MORGAN STANLEY&CO | 9,700.000 | 821005\ oo
594918-10-4 MICROSOFTCORP 11042019 |MORGAN STANLEY&CO | 6200000 896506 | |
60871R-209 MOLSON COORSBREWINGCOCLB .. ... (092242019 |STIFEL-HANIFENDIVIS | 12100000 677926 |
69007J-10-6 OUTFRONTMEDIAINC . 06/20/2019 |MORGAN STANLEY&CO | . . .. .. 18,800.000 498397
713448108 PEPSICOINC 1042019 |VARIOUS 5300000 MSTS2N
717081-10-3 PRIZERINC 032812019 |SANFORDBERNSTEIN | 200000 8439\
723484-10-1 PINNACLE WEST CAPITALCORP ..06/20/2019  |MORGANSTANLEY&CO . . 74000001 20307
693517106 PPLCORPORATION C 042019 IVARIOUS 15800000 5258431
742718-109 PROCTER&GAMBLECOTHE . ... ... (11042019 IMORGAN STANLEY&CO | 6,500.000 | meET
744573106 PUBLIC SERVICEENTERPRISEGP | | 11042019 |MORGAN STANLEY&CO | 11500000 A2 U B
842587-10-7 SOUTHERN COMPANY (11042019 IMORGAN STANLEY&CO | 10400000 s U B
871829-10-7 SYSCOCORP . 11042019 IMORGAN STANLEY&CO | 112000001 905178 |
92343104 VERIZON COMMUNICATIONS ] 11042019 |MORGAN STANLEY&CO | 10,700000 | 648051
931142-10-3 WAL-MART STORES INC 11/04/2019 | VARIOUS 6,900.000 810,275
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
1 2 3 4 5 6 7 8 9
Number Paid for
CUSIP of Shares Accrued Interest
Identification Description Foreign | Date Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends

949746-10-1 |WELLSFARGO&CO . . .. ..o 1004019 VARIOUS L 15400000 (804170
9099999 Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded XXX 20,560,478 XXX

02110696 |DDJCAPOPPORTUNHNANST || 12192019 JVARIOUS L 1159308040 | 0221815
78462F-10-3 SPDRS&PSO0ETFTRUST . 11/0412019  |MORGANSTANLEY&CO ... 40245000 | 12374090\
9499999 Common Stocks - Mutual Funds XXX 22,595,706 XXX

9799997 Subtotal - Common Stocks - Part 3 XXX 43,156,184 XXX

9799998 Summary Item from Part 5 for Common Stocks XXX 44,142,813 XXX

9799999 Total - Common Stocks XXX 87,298,997 XXX

9899999 Total - Preferred and Common Stocks XXX 88,855,511 XXX

9999999 Totals XXX 145,167,201 XXX 79,216
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
F Current Bond
0 Prior Year's Book/ Foreign Interest/
r Number Year Current Other Total Total Adjusted Exchange Realized Total Stock
e of Book/ Unrealized Year's -Than- Change Foreign Carrying Gain Gain Gain Dividends Stated
CUSIP i Shares Adjusted Valuation (Amort- Temporary in Exchange Value at (Loss) (Loss) (Loss) Received | Contractual
Ident- g| Disposal Name of of Consid- Par Actual Carrying Increase/ ization)/ Impairment BJ/A.C.V. Change in Disposal on on on During Maturity
ification Description n| Date Purchaser Stock eration Value Cost Value (Decrease) Accretion Recognized | (11+12-13) | BJ/A.C.V. Date Disposal Disposal Disposal Year Date
38373A-12-0 | GOVERNMENT NATIONAL | |11/01/2019|PAYDOWN B B X Coooarpse| st ) Cooamp o 2574 R . 599 0712012038
38376F-J3-7 | GOVERNMENT NATIONAL | 112/01/2019)PAYDOWN -~~~ f 24741 2474000 27310 2528 55t I i I I 24741 64 ] 08/20/2038
38378K-RR-2 | GOVERNMENT NATIONAL | |12/01/2019|PAYDOWN -~~~ | | 198,149 | 198,149.00 | 203707\ 198378\ | @9 @9 198149\ 3,135 | 03/16/2048
36296H-Q6-9 | GOVERNMENT NATLMTG | [12/01/2019]PAYDOWN -~~~ f | 6363| 6363004 6490] 6366 | ... &) I B ) I 63631 164 | 07/15/2038
36296Q-LY-3 | GOVERNMENT NATLMTG | | 12/04/2019)PAYDOWN -~~~ |~ 11,406 11408001 11863 wasz | (5] I @ 1408 | | 542 0371572039
36296W-WP-7| GOVERNMENT NATLMTG | 12/01/2019]PAYDOWN -~~~ \ = | 827 oo s 827 R Y P L IR O S R 23| 02/15/2039
3620C6-EG-6 | GOVERNMENT NATLMTG | |12/01/2019PAYDOWN -~~~ | 42202 - 4229200\ 41290 42y 2000 (1)) I 42,292 o ... STT| 117152040
36241K-YZ-5 | GOVERNMENT NATL MTG | 12/01/2019| PAYDOWN -~~~ | | 161141 1611400 164371 .4 @) @) 1801140 463 | 017152039
36179T-25-7 |GOVERNMENTNATLMTG | |12/01/2019]PAYDOWN | | 3,389,187 . 3468990 3402296\ | s (3109 o] 33891087 | L | 90,021 | 06/20/2048
36179T-4P-7 | GOVERNMENT NATLMTG | | 12/01/2019]PAYDOWN = | 301,208 | - 301,208.00 | 3081741 302399 | (rony arenr oo 3012081 ] 8,081 | 07/20/2048
36179T-7K-5 | GOVERNMENT NATLMTG | 12/01/2019|PAYDOWN | | 1,347,690 o 1378540 1352442\ @) oo @) 134reeo ) o .. |.. . 36523 08202048
912810-EQ-7 |UNITED STATES TREASUR | |05/13/2019] GOLDMAN SACHS | | 2,329,837 2224688 | 2072906 | | G169 G169 | 2,067,731 . 262000 | 262,100 | 92,887 | 08/15/2023
0599999 Subtotal - Bonds - U.S. Governments XXX 7,671,291 7,341,454.00 7,693,450 7,434,068 (24,876) (24,876) 7,409,191 262,100 262,100 233,079 XXX
880541-NP-8 | TENNESSEEST 05/01/2019| PREREFUNDED | | 1,000,000 |~ 1,000,000.00 | -~ 1,000,000 | - 1,000,000 | ooy 1000000 L] 24,105 | 05/01/2023
880541-NQ-6 | TENNESSEEST 05/01/2019| PREREFUNDED | | 1,000,000 |~ 1,000,000.00 | 1,000,000 | 1000000 o p b 1000000 (o f ] 24705 | 05/01/2024
1799999 Subtotal - Bonds - U.S. States, Territories and Possessions XXX 2,000,000 2,000,000.00 2,000,000 2,000,000 2,000,000 48,810 XXX
121638-DM-9 |BURLINGTONCNTYNJ | |10001/2019| MATURITY N U B 140,000 | - 140,00000 | 141260 | 140,000 1 b 140000 ¢ o p 7,175 | 10/01/2019
232760-T5-7 | CYPRESS-FAIRBANKS TX 1 | - 102/22/2019] SECURITY CALLEDBY ISSUER | -~~~ | 300,000 | - 300,00000 | 300000 | - 300,000 o) 300000 )] 10,330 | 02/15/2038
60374Y-G8-4 |MINNEAPOLISMN 03/01/2019| SECURITY CALLEDBY ISSUER |~~~ | 2,000,000 . .2014900 | - 2000351\ GO (G201 I B 2000000 | b 49,000 | 03/01/2025
798135-TQ-2 |SANJOSECA 07/31/2019| SECURITY CALLEDBY ISSUER | | 240,000 | 24000000 f 208711 200000 2400001 b 11,220 | 09/01/2024
2499999 Subtotal - Bonds - U.S. Political Subdivisions of States XXX 2,680,000 2,680,000.00 2,697,031 2,680,351 (351) (351) 2,680,000 77,725 XXX
130685-Q7-8 | CALIFORNIASTPUBLICW | 12/01/2019| SINKFUND PAYMENT | 229210 | - 22927000 | 2423911 210700 (18 agooyf 229210 | b 13,266 | 12/01/2021
134041-EF-5 | CAMPBELL & KENTON CNT | | 09/19/2019] SECURITY CALLED BY ISSUER |~~~ | 2,300,000 | = 2,300,000.00 | 230165 | 23001291 ) 2o a9 2300000 | b 162,917 | 08/01/2026
196479-C3-1 |COLORADO STHSG & FIN | 112/01/2019 SINKFUND PAYMENT | | 46873| 4687300 46873 | 46873 | 468731 1,040 | 09/01/2047
25477G-CU-7 | DIST OF COLUMBIA INCOM | - | 12/04/2019)MATURITY -~ -~~~ F 2000000 | 200000000 2000000 | - 2000000\ oo 2000000 ) ] 90,260 | 12/01/2019
31396V-4B-1 |FANNIEMAE 0758 FG | |12/252019|PAYDOWN | | 5564} ~ 556400| 55641 55641 ol 59641 74 | 06/25/2037
3136A5-TB-2 |FANNIEMAE1233 GV~ | 12/00/2019)PAYDOWN -~~~ f = | 118499~ 118499.00| 1265721 119105 ©e) (CL] I (ALNH I D PR P 2,259 | 07/25/2028
31292S-AN-0 | FEDERAL HOMELNMTG C | 12/01/2019|PAYDOWN | |~ 29614| 2961400} 30188 | 208491 L )] [ I G 29,614 o ... 5191 09/01/2042
3128P8-FX-4 |FEDERALHOMELNMTGC | |12/01/2019]PAYDOWN -~~~ f |~ 130674\ ~ 13067400 | 131,205 1307300 ey (] I 180674 2,747 | 03/01/2038
3128M4-CP-6 | FEDERAL HOMELNMTG C | [12/01/2019)PAYDOWN -~~~ f ~ f 2185} 2185001 2183 1 2180 A P S|l 21851 61 12/01/2036
3128MJ-Q7-8 | FEDERALHOMELNMTG C | 12/01/2019|PAYDOWN | | 59442 59442004 62137 | 59609\ | aenl o aenl | 59442\ 1,258 | 02/01/2042
3128MJ-Q9-4 | FEDERAL HOMELNMTG C | [12/01/2019)PAYDOWN -~~~ f | 19272 1927200 20502 19380 | 06 A m 192720 b 406 | 03/01/2042
3128MJ-RV-4 | FEDERAL HOMELNMTG C | |12/04/2019)PAYDOWN -~~~ f ~ f 22925 | 22925001 28371 201\ @) @) 295\ ] 399 07/01/2042
3128MJ-R5-1 | FEDERAL HOMELNMTG C | |12/01/2019)PAYDOWN -~~~ | |~ 11453} 1148300 201 nass || )] I @) 11,453 o ... 2051 10/01/2042
3128MM-K7-7 | FEDERAL HOME LNMTG C | |12/01/2019)PAYDOWN -~~~ f | 144401 1444000 15055 | 02 N B ogyy ayr 14,440 ... 356 07/01/2024
3128PP-YY-3 | FEDERAL HOME LN MTG C 12/01/2019{ PAYDOWN 4,575 4,575.00 4,889 4,624 (49) (49) 4,575 121 | 10/01/2024
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
F Current Bond
0 Prior Year's Book/ Foreign Interest/
r Number Year Current Other Total Total Adjusted Exchange Realized Total Stock
e of Book/ Unrealized Year's -Than- Change Foreign Carrying Gain Gain Gain Dividends Stated
CUSIP i Shares Adjusted Valuation (Amort- Temporary in Exchange Value at (Loss) (Loss) (Loss) Received | Contractual
Ident- g| Disposal Name of of Consid- Par Actual Carrying Increase/ ization)/ Impairment BJ/A.C.V. Change in Disposal on on on During Maturity
ification Description n| Date Purchaser Stock eration Value Cost Value (Decrease) Accretion Recognized | (11+12-13) | BJ/A.C.V. Date Disposal Disposal Disposal Year Date
3128PP-4D-2 |FEDERAL HOME LNMTGC | |12/01/2019|PAYDOWN L oo fogd o doges| o f @8] L 39) . Jogar R 213 10001/2024
3128PR-FA-2 | FEDERAL HOMELNMTG C | [ 12/04/2019)PAYDOWN -~~~ f | = 61632} 6163200 641341 620081 | S70] I (0] I B 616321 ] 1,551 | 04/01/2025
3128PR-M7-1 | FEDERALHOMELNMTG C | | 12/01/2019 PAYDOWN | | . 7314| 7311400 75724\ [£220 N I @l (G701 IS A 2,533 | 05/01/2025
3128PT-785 |FEDERALHOMELNMTGC | 120012019/ PAYDOWN | | 51797 5179700 | 51886 | 518091 S22 A I (Y231 I B 51,797 R L. 947 02001/2026
3128PV-BD-1 |FEDERAL HOME LNMTG C | [12001/2019| PAYDOWN | | 19867| 1966700 | 205091 o786 (Mo mor oo 19667 | ||| 384 05011202
3128PV-5E-6 |FEDERALHOMELNMTGC | |12/01/2019|PAYDOWN | | 245713 24571300} 25825 | 41720 40 N aer 24,573 R ... 600 08/01/2026
3132GM-KJ-0 | FEDERAL HOMELNMTG C | - 12/01/2019)PAYDOWN -~~~ + | = 30588 | 3058800 37591 30634\ | (51 I @) o 30,588 o ... 584 02/01/2042
3132GT-DJ-3 | FEDERAL HOMELNMTG C | |12/01/2019\PAYDOWN ~ | | 105955 10595500 110160 | 1081010 ) e e 105955 ol 2,102 | 05/01/2042
3132HL-A29 |FEDERALHOMELNMTG C | 120012019/ PAYDOWN | | 7249|  724000| L4 29 S0 T I S0} I 7249\ 156 | 08/01/2042
31371L-PL-7 | FEDERAL NATIONAL MTG | [05/01/2019| PAYDOWN | | 4679| 4679001 Agar | A9 R LTCH I (R R S 41| 05/01/2019
31405D-KC-0 | FEDERAL NATIONAL MTG | |08/01/2019| PAYDOWN A <2 . 8281 ] G I @) S N I A B 11| 0710172019
31410G-ME-0 | FEDERAL NATIONAL MTG | 12/01/2019|PAYDOWN -~~~ | | 2421 2421004 24450 2423 @ @ 2420 82 | 09/01/2037
31413J-FD-1 |FEDERAL NATIONALMTG | |12/04/2019)PAYDOWN . f  f 1764 176001 m mey (VCH I D P P 4| 09/01/2037
343136-L7-0 |FLORIDA STTURNPIKE AU | |07/01/2019| SECURITY CALLEDBY ISSUER | | 250000 | = 25000000 283763 | 24479\ | @A9) @49 250000\ oo 17,000 | 07/01/2039
31396H-J8-3 |FREDDIEMAC3114PF | 121152019\ PAYDOWN | | 25494 | 25494001 256251 255021 | e )] I IR 25,494 ... 373 021152036
3137AJ-RJ5 | FREDDIE MAC 3976 AE 12/01/2019\PAYDOWN | | ... 53734 53734001 55127 S84\ L @ o %] I B S3T34N | 736 0811512029
544652-6F-2 |LOS ANGELES CAWSTWT | |08/30/2019(BANK OF AMERICA | | 1821,150 | 125000000 | 1673348 | 1643289 | @S| (8,547) 1634742 .. .185408 | 186408 | 55102 | 06/01/2040
644693-KV-4 | NEW HAMPSHIRE STTURN | |12116/2019| SECURITY CALLEDBYISSUER | | 1000000 | ~ 1000,00000 | 1,000,000 | -~ 1,000,000 | b b 1000000 70414 | 1110112029
64972H-RB-0 | NEW YORK CITY NY TRAN | |09/11/2019|JP MORGAN SECURITIESINC. | | 898972 |  630000.00| 882120 | 855956\ ] I ®442) | 847,513 oL 51459 51459 | 49947 | 07/15/2040
677561-JU-7_|OHIO ST HOSP FAC REVEN | |09/03/2019| JP MORGAN SECURITIESINC. | |~ 561220 |~ 50000000 | 500,000 | 500,000 ¢ b 500,000 . 81220 61220 | 21789 | 01/01/2043
681810-FQ-5 | OMAHA NE SANTN SWRRE | |12/02/2019| SECURITY CALLED BYISSUER | | 1840000 | ~ 184000000 | 1848648 | 1841023 o f WHS)] T (CI72)] I I 1840000 o p 113215 | 12101/2039
69848A-AA-6 | PANHANDLE TXECONDEV| |06/26/2019| VARIOUS | |  253786| 25000000 250000 | 250000\ b 250,000 oL 3788 3786 | 9452 07/15/2048
709221-TF-2 | PENNSYLVANIASTTURNPI| |08/30/2019| BANK OF AMERICA | | 685310| ~ 50000000 | 640790~ 62rs48| | Syl I D B850) | 623,698 . Ble12 61612 22174 | 12/01/2037
73358W-AG-9 | PORT AUTH OF NEW YORK | | 12/01/2019|MATURITY - | | 3100000 |  3100000.00| 3353487 | - 3129025¢ 9025 | (29,025) oo03200000 164,579 | 12/01/2019
314078-WY-1 |UMBS - POOL 826063 12/01/2019| PAYDOWN -~~~ | | 18170 15170000 14537 105 651 651 A0 436 | 07/01/2035
31412U-A19 | UMBS - POOL 934809 1200420191 PAYDOWN -~~~ f o f 8702y 8702000 9010 grag | @) ] R I 8702 ol 242 | 03/01/2024
31412U-L7-3 | UMBS - POOL 935150 12/01/2019\PAYDOWN -~~~ | | .. 8554 8554001 8851 86031 .| @y @y 8554 | 230 | 04/01/2024
31417MKJ-1. | UMBS - POOL AC2996 12/01/2019| PAYDOWN -~ || 7899 789900 7866 | e )] T )] I TR 178 | 09/01/2024
3138ED-2V-2 |UMBS -POOL AKBB87 | [12001/2019| PAYDOWN | | 19162| 1915200 204521 19236 | o2l I I ey 19052 (Lo || 307 | 04012042
3138ET-DZ6 | UMBS - POOL AL8219 12012019\ PAYDOWN -~~~ | | 525532 82553200 566,548 | 530437\ | @908 @908) 525532 oo 12,910 | 02/01/2046
3138M6-R2-5 | UMBS - POOL AP3204 12/04/2019)PAYDOWN -~~~ f f 833001 5330000 553321 53,534 e N 2 N I B4 53,300 o ... 107 08/01/2027
3138W0-RB-7 | UMBS - POOL AR3181, 12/01/2019 PAYDOWN -~~~ | | 44500 4450000 4642\ A4S (] I B (2] I I 4450\ 73 | 03/01/2043
3138W1-3L:9 |UMBS - POOL AR4402 12/01/2019| PAYDOWN -~~~ | | 20343 20343001 21156 | 204220 (6] I I (15)] I B 20,343 o ... 246 02/01/2028
3138WG-BE-9 | UMBS - POOL AST168 12042019 PAYDOWN -~~~ f | 82844 82864400 | 873572 832898\ | @os4y @osaf 8a86ad | ] 17,044 | 05/01/2048
3140FP-CO-8 | UMBS - POOL BE3695 12/01/2019\PAYDOWN -~~~ | | . 153833| 1533300 156946\ | waal (571 I 183633\ L 1678 | 06/01/2047
3140GY-GZ:6 |UMBS - POOL BH9215 12/01/2019| PAYDOWN -~~~ | | 7073 7047300 720260 ©) ©) o 70,173 R ... 173 01101/2048
3140H3-CU-8 |UMBS -POOL BJ1882 | |12001/2019|PAYDOWN | | 140476 | ~ 14047600 | 22820 (E2)] I I (1)) I o476 ] 1,858 | 10/01/2047
3140Q7-L4-7 | UMBS - POOL CAQ346 12012019\ PAYDOWN -~~~ | | 173669 17366900 182216 (A1) A (05 I P 173669\ L] 2,994 | 09/01/2047
3140Q9-NW-9 | UMBS - POOL CA2204 120042019 PAYDOWN -~~~ f o f 71,3381 71338000 LG N N P @Gor oo @GO n3ssy ] 1,487 | 08/01/2048
3140Q9-P9-8 | UMBS - POOL CA2247 12/01/2019\PAYDOWN -~~~ | | . 133053| 13308300 | 1314420 132930 120 1230 183053 ol 2,874 | 08/01/2038
31400A-NA-4 | UMBS - POOL CA3084 12012019\ PAYDOWN -~~~ | | 2373%6 | 23735600 24394 @ar o @4 21386 4,887 | 02/01/2049
31418B-6G-6 | UMBS - POOL MA2670 120420191 PAYDOWN -~~~ f . 004 414324 | 400884 | N I (G172 I 3998601 | ] 7,355 | 07/01/2046
31418C-XM-1 | UMBS - POOL MA3383 12/01/2019{ PAYDOWN 136,723 136,723.00 139,864 (200) (200) 136,723 1,552 | 06/01/2048
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313290:N6-4 (UMBS - POOL ZAGT13. 12001/2019| PAYDOWN | 1msees|  ia8ges00| Mg | || (0 () 128868 R . 839] 04I01/2049
91417k-MZ1. | UNIV OF COLORADO COE | |06/01/2019| SECURITY CALLEDBYISSUER | | 3005000 | 3,00500000 | 3005000 | 3005000 | bk 3005000 ) ] 72,556 | 06/01/2020
91417K-NA-5 |UNIV OF COLORADO COE | [06/01/2019|SECURITY CALLEDBY ISSUER | | 1,000,000 | - 1,000,000.00 | = 1,000,000 | - 1,000000 | ooy b 1000000 ¢ o f ] 24,895 | 06/01/2021
914440-KK-7 | UNIV OF MASSACHUSETTS | |05/01/2019| SECURITY CALLEDBYISSUER | | 235,000 23500000 | 271056 | 236968 )] I (.98 | 2350001 b 7,723 | 05/01/2039
91739R-AQ-0 |UTAH ONTY UT TRANSPRT | |12/02/2019|PREREFUNDED | | 300,000 | - 300,00000 | 3019200 00247 | @nf @anf oo 300000 o) 17,610 | 12001/2024
977100-DQ-6 | WISCONSIN STGEN FUND | - |09/04/2019| BB&T CAPITAL MARKETS | = | 537,640 500,00000 | 496460 | 49921 ] (50 N E (52 I I 497,054 .. 40,586 40586 | 13,530 | 05/01/2033
3199999 Subtotal - Bonds - U. S. Special Rev. and Special Assessment and all Non-Guar. XXX 24,292,120 22,647,118 (74,923) (74,923 23,686,914 405,071 405,071 1,004,861 XXX
90131H-AH-8 |21ST CENTURY FOX AMERI| |03/20/2019 |[EXCHANGE o o Asetars| o dgseede| | (o) . (e07) - 156379 6 (65| 38115 | 0911512044
035240-AD-2 | ANHEUSER-BUSCHINBEV | |04/25/2019| SECURITY CALLED BYISSUER | | 257078 |  250,00000| 248805 249888\ | al atoo 249629 | | %ril o 371142370 | 011152022
06054M-AE-3 | BANC OF AMERICA COMM |~ 09/04/2019| BARCLAYS CAPITAL | =~ |~ 1330864 |  1,250,00000| 1287415 1278199\ | @ssnf (2,557) cooraseay 55,023 55,023 | 30,269 | 07/15/2049
075887-BG-3 |BECTON DICKINSONAND | |06/05/2019| TENDEROFFER | | 59579| 5400000 54000 540000 54,000 . 5819 5579 | 2444 | 12/152044
151020-AS-3 | CELGENE CORP 1/222019| EXCHANGE | | 270524 25000000 | 247,585 | 248,298 e 2 I D 2040 | 248,503 o202 22022 | 12,548 | 081512025
126650-BW-9 | CVS HEALTH CORP 08/15/2019| TENDEROFFER | | 516660 50000000} 493420 498180 | L I 4801 | 498,640 18020 18020 | 15469 | 051152021
23305Y-AD-1. | DBUBS MORTGAGE TRUST | | 12/01/2019|PAYDOWN | | 1545411 15454100 156076 | - ts427 )| | ] I L)l R 145400 | 4053 080044
26443C-AA-1 | DUKE UNIVERSITY HEALTH| |09/03/2019| JP MORGAN SECURITIESINC. | |~ 603205 | 50000000 | 499078\ 499108} ) 2y [N I D 499,120 ... 104085 | 104085 | 14,918 | 06/01/2047
29250R-AS-5 | ENBRIDGE ENERGY PART | |12116/2019| SECURITY CALLED BYISSUER | |~ 1008354 | 100000000 | L5790 | - 101937 (s346)f | (15,346) _. 1,004,025 .. (4025) (4025)| 74498 | 03/15/2020
369604-BH-5 | GENERAL ELECTRIC CO | [07/17/2019| CITIGROUP GLOBAL MARKETS | |~ 969370 | ~ 1000,00000 | ~ 1128860 | 11247194 o f (1665 . (eey 11230540 (153,684)(  (153684)| 38,500 | 03/11/2044
36962G-4J-0 | GENERAL ELECTRIC CO 04/05/2019| WELLS FARGO FINANCIAL | | 437787 43000000 472880 | 4355250 | 0] R D (1459 | 434,066 Csr 37211 17,803 | 01/08/2020
41284C-AE-4 |HARLEY-DAVIDSONMOTO | |07/15/2019|PAYDOWN | | 123198 | ~ 12319800 | 1231811 123096 | L T I |8 I 1231980 | 892 1252022
483050-AD-5 | KAISER FOUNDATION HOS | |08/30/2019| JP MORGAN SECURITIESINC. | |~ 617115/ 50000000 | 495255 4953911 ) A T I 8l | 495,449 ., 121866 | 121666 | 17.465 | 05/01/2047
582839-AE-6 | MEAD JOHNSON NUTRITIO | [11/01/2019| MATURITY | | 1000000 | 100000000 | 1098950 | 1010878\ | aosme)f (10,378) o reeo000 49,000 | 11/01/2019
585055-AW-6 | MEDTRONICINC 03M1/2019|VARIOUS | | 4889341 - 45000000 460341 459348 | | @ny oo @n 459,300 .. 29634 29634 | 9,900 | 03/15/2042
585055-BC-9 | MEDTRONIC INC 07/12/2019| TENDEROFFER | | 1061200 | 100000000 — 998,060 | 998018 | oy N I 999,019 ... B2181| 62181 | 29,906 | 031512024
654106-AE:3 INKEINC | |09/03/2019| CREDIT SUISSE FIRSTBOSTO | | 1758840 |  1500,00000 | 1486050 | 1486881\ 1w 190 1487072 L 271768 | 271,768 | 49,083 | 11/01/2045
649322-AA-2 INY & PRESBYTERIANHOS | |08/30/2019|RAYMOND JAMES =~ |~ 600845 50000000 | 500000 | - 800,000\ o) 00000 | 100,845 | 100,845 | 21964 | 08101/2045
678858-BS-9 | OKLAHOMA G&E CO 09/04/2019 KEY BANC CAPITAL MARKETS | | 821498 75000000 | TATRNS | TATET8 | ELN I I 0N D B 747,709 . 13788 73,788 | 30,559 | 08/15/2047
69121P-DE-0 | OWNIT MORTGAGE LOAN | [12001/2019|PAYDOWN | | 18911 | 1891100 | 13896 | 18,349 Y .-t P I se2| L3 I o 260 | 01/25/2037
713448 BN-7 | PEPSICO INC 09/30/2019| SECURITY CALLED BYISSUER | | 1258902 | 125000000 | 1,313,888 | 1258081\ | G788 | (5,788) 1,252,298 o 22%) (2.293)| 76,870 | 01/15/2020
96926G-AC-7 | RICE UNIVERSITY 08/30/2019| RAYMOND JAMES -~~~ | | = 569395 50000000} 459,835 | 462,884 B LN Y P 613 463,497 _. 105,898 105898 | 14,346 | 051152045
771196-BE-1 | ROCHE HOLDING INC_ 12/052019) TENDEROFFER '\ = |~ 1068470 100000000 | 999320 999382\ | 20 921 999474 ... B899 68,996 | 39,549 | 09/30/2024
7974408V-5 |SANDIEGOG&E | [09/03/2019PARIBAS CORPORATION |~ | =~ 824303 | 75000000 | 746855 | TABTAB| | Sl I ar 746,792 ST 77511 | 21,406 | 06/01/2047
82652D-AA-8 | SIERRA RECEIVABLES FUN| | 01/20/2019)PAYDOWN -~~~ | | 24161} 24161.00| 2157 4057 Al Al 08 41| 06/20/2031
82652J-AA5 | SIERRARECEIVABLES FUN| | 12/20/2019)PAYDOWN ~—~—~~f | 474971 47497.00) Arass ) Aradzy 5 I P 51 ardor| ||| 603 ] 091202032
82652M-AA-8 | SIERRA RECEIVABLES FUN| | 12/20/2019|PAYDOWN ~ | |~ 50339} 5033900 50326 630 630 | 50339\ | |, 309 05(20/2036
907818-DT-2| UNION PACIFIC CORP 10128/2019| CITIGROUP GLOBAL MARKETS | |~ 804065| 66500000 rseet | rerae2) ooy @osof - 765412 ... 38652 38652 39,896 | 02/01/2044
911312-AZ-9 |UNITED PARCEL SERVICE | 09/0412019/USBANCORP | | 1807663 | 175000000 | 1734653 | 1,735,348 B LA I D 217 1735564 . T2,098 72098 | 48,096 | 11115/2046
92903P-AA7 | VORNADO DP LLC 10VNO | |12110/2019| PAYDOWN | | 173123| ~ 7312300 173123 | 4730394 84t sl w3z 2,802 | 09/13/2028
94989C-AW-1 | WELLS FARGO COMMERCI | | 12001/2019| PAYDOWN | | 40087| 4008700 | 410451 401901 )] I I ady 40871 ] 1076 | 02/15/2048
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) XXX 20,322,751 18,980,857.00 19,552,703 19,213,133 (36,913) (36,913) 19,226,495 1,071,921 1,071,921 716,810 XXX
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369604-Q:5 | GENERALELECTRICCO | |07/1812019|VARIOUS | eo4ars o TisAs | 709833\ (1422) BN (2] IS IR () _.(4a033)] - (44033)| 16,000 | 01/01/9999
693475-AQ-8 | PNC FINANCIAL SERVICES |  |12/04/2019] PARIBAS CORPORATION | =~ | 428000 | ~ 400000.00 ( 401,500 | 401476 | 2] N (0] I 401,328 . 28872 26872 21,944 | 01/01/9999
4899999 Subtotal - Bonds - Hybrid Securities XXX 1,092,178 1,100,000.00 1,116,925 1,111,109 (1,569) (1,569) 1,109,539 (17,361) (17,361) 38,034 XXX
8399997 Subtotal - Bonds - Part 4 XXX 57,858,205 55,066,218 57,352,229 55,085,779 (138,632) (138,632) 56,112,139 1,721,731 1,721,731 | 2,119,319 XXX
8399998 Summary Item from Part 5 for Bonds XXX 4,291,804 4,000,000.00 4,027,819 (650) (650) 4,027,169 264,634 264,634 27,848 XXX
8399999 Total - Bonds XXX 62,150,009 59,066,218.00 61,380,048 55,085,779 (139,282) (139,282) 60,139,308 1,986,365 | 1,986,365 | 2,147,167 XXX
010392-46-2 | ALABAMA POWER CO 5.00 | - (02/12/2019| JANNEY MONTGOMERY SCOT o f65286|  1s6019| o7\ | 92T | 165286 L eon)| o eon)| 2054
14040H-86-5 | CAPITAL ONE FINANCIALC | ]05/28/2019 VARIOUS =~ _ | 21000000 521189 ) - 25001 452850 | 452550 | o f 452,550 ... 68639 68,639 | 13,650
172967-31-7 ' |CITIGROUPINC6.3% | |09/05/2019] JP MORGAN SECURITIES INC. | = 25000000 | ~ 658736 | = 2500 — 646,998 | 637,500 Co9488 ) R s I 646,998 oo omse M738 | 29531
857477-85-5 | STATE STREET CORP 5.35 | | 10/10/2019] JANNEY MONTGOMERY SCOT | = 4,153,000 | 113100 = 2500| 11093 99,174 oomete DR I 111,093 R 2007 3178
898320-83-6 | TRUIST FINANCIAL CORP 5| |08/20/2019| VARIOUS | = 3100000 | ~ =~ 84008 | 25000 779651 728810 50841 o fo B0 LR P D 60431 60431 8270
902973-75-9 |USBANCORP5.50% 01/09/2019| WELLS FARGO FINANCIAL |~ 3125.000 | 77968 | 2500\ 8125 76,781 RNt IR I L I 8125 (157) (asny. 1,074
8499999 Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 1,532,017 1,494,905 37,112 37,112 1,532,017 86,663 86,663 52,757 XXX
25746U-84-4 | DOMINION ENERGY INC 5.2/ |05/30/2019| WELLS FARGO FINANCIAL 29000 2900 o f ] B0 o 14B95 | 14895 | 6563
233331-85-9 |DTE ENERGY CO5.25% 12/] |07/15/2019)VARIOUS | 20000000 = 511,247 =~~~ 2500) 486832 | 4868321 b b 486832 | 244151 244150 131250
26441C-40-2 | DUKE ENERGY CORP 5.625|  |09/25/2019] JP MORGAN SECURITIES INC. | 10,000000 | 272,994 | = 2500| 250000 | 250,000 o p oL 250,000 22994 22,994 | 10547
8599999 Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable Prefer XXX 1,038,236 XXX 976,132 976,132 976,132 62,104 62,104 30,235 XXX
8999997 Subtotal - Preferred Stocks - Part 4 XXX 2,656,916 XXX 2,508,149 2,471,037 37,112 37,112 2,508,149 148,767 148,767 82,992 XXX
8999998 Summary Item from Part 5 for Preferred Stocks XXX 725,595 XXX 739,280 739,280 (13,685) (13,685) 10,641 XXX
8999999 Total - Preferred Stocks XXX 3,382,511 XXX 3,247,429 2,471,037 37,112 37,112 3,247,429 135,082 135,082 93,633 XXX
025537-10-1 | AMERICAN ELECTRICPOW | ~(03/28/2019| MORGANSTANLEY &CO | 9500000 | 800634 | |~ 761006| 710030 | ~  sogr6| | | 80976 |~ 760006| | 39628  39628|  6365|
17275R-10-2 |CISCO SYSTEMSING | 07/01/2019| VARIOUS -~~~ | . 21400000 | 1140624 | 1042829 | 840,602 s 88134\ | 1,042,829 . 91,79 7,796 | 6402
191216-10-0 |COCA-COLACOTHE ~ | |06/20/2019]VARIOUS | = 12,700.000 | 654137 o f 626,450 | 601,345 CUB0s 25105 626,450 . 21686 27,686 | 10,160
22822V-10-1 | CROWN CASTLE INTL COR | - 03/28/2019] MORGAN STANLEY & CO 8100000 769,992 | 704,487 | 662,643 L5 .3 IR IR I argddy 704,487 .. 65505 65505 | 6,863
237194-10-5 | DARDEN RESTAURANTS IN| | 00/24/2019| VARIOUS -~ | 8300000 | 998303} ] 917397 | 778,908 RGO T R I 78190 917,397 ... 80906 80,906 | 6665
25746U-10-9 | DOMINION ENERGY INC | |11/04/2019| SANFORD BERNSTEIN . 7000000 589438 | 576,119 | 507,366 B I IR I 68753 | | 576,119 o 18319 133191 19,543
26441C-20-4 | DUKE ENERGY CORP 11/04/2019| SANFORD BERNSTEIN 6,400.000 598,626 580,298 552,320 27,978 27,978 580,298 18,327 18,327 17,920
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532457108 |ELILILLY&CO | |03/28/2019|VARIOUS 6800000 | 864732 o Tems | Teesse | (5683) | eyl 781213 83519 8359|4386
29364G-10-3 |ENTERGY CORP 03/28/2019| MORGAN STANLEY & CO .. 5800000 | 832145 502350 | 481,992 S 20388 20388 | 502,350 .. 297% 29796 | 509
369604-10-3 | GENERALELECTRICCO | |03/28/2019 VARIOUS | 19,800.000 | 194273 o f 149886 | 149886 | 0L 149,886 o 4438t 44387l 8,580
370334-10-4 | GENERALMILLSING | 103/28/2019] MORGAN STANLEY & CO 12400000 |~ 63se61 | | 509,647 | 482,856 LT IR I I 6791 | 509,647 Co M4y 1270144 6,076
46625H-10-0 | JP MORGAN CHASE & COM| | 11/042019) VARIOUS | 8,600.000 | 1105478 | ) 1015131 8395321 652 T I 7858 1o151184 90,365 90365 28200
49456B-10-1 | KINDERMORGANINC | |06/20/2019| STIFEL-HANIFEN DIVIS 1000000 | - 212642 | 188497 | 155,338 1L R I I EEALE I 188,497 24145 24145 | 4545
500754-10-6 | KRAFT HEINZ COMPANY |~ |09/24/2019] STIFEL-HANIFEN DIVIS .. 6500000 | 180,961\ | 219760 279,760\ 279,760 o (98799)  (98799)1 7,800
539830-10-9 |LOCKHEED MARTIN CORP | |09/24/2019| VARIOUS | 2200000 | 809480 | | 744032 | - 576,048 IRCTE 2 I N B (LT I N 744,032 . 85448 65448 | 11,000
580135-10-1 |MCDONALDS CORP 09/24/2019 | STIFEL-HANIFEN DIVIS 5300000 1088780 | 998,230 | 834,579 V2 I IR I 0864 | 998,230 _. . 90,550 90550 | 11,600
58933Y-10-5 |MERCK&COINC 03/28/2019|VARIOUS | 9700000 | - 7oreIty 762275 TMTT 0L I D I 210081 762,275 .. 353%% 35,3351 10,670
594918-10-4 | MICROSOFTCORP 03/28/2019 MORGAN STANLEY & CO 700000 82762 | Tr8as2 | 721147 LAl I N 573350 | 778,482 ... 48,880 48880 | 3,266
69007J-10-6 | OUTFRONT MEDIAINC | |06/20/2019] STIFEL-HANIFEN DIVIS (18800000 | 496665 | 4444241 340,65 J 03788 | 137681 | 444,424 o 52241 13,536
713448-108 |PEPSICOING = 06/20/2019| STIFEL-HANIFENDIVIS 5100000 | 682752\ ) 618586 | 563448\ 551381 | S5138 1 | 618586 ) | 64166 | 64166 14331\
723484-10-1 | PINNACLE WEST CAPITAL |  |03/28/2019| MORGAN STANLEY & CO 7400000\ 704745\ | 680,335 | 630480 CA985s | 49855 | | 680,335 ... 240 2440 | 5458
69351T-10-6 |PPL CORPORATION 03/28/2019|VARIOUS | 13300000 | =~ 423857\ | 387462 376,789 R VCTE o T R I 10673 L 387,462 ... 360% 36,0051 10,939
742718-10-9 | PROCTER & GAMBLE COIT | 03/28/2019| MORGAN STANLEY & CO . 6500000 671705\ | 626,989 | 597,480 s I N 259 626,989 . sane 44716 | 4662
744573-106 | PUBLIC SERVICE ENTERP | 103/28/2019] MORGAN STANLEY & CO . 11500000 | 676072 | 643936 | 598,575 B 5 IR I I 48361 | 643,936 o 32136 32136 | 5405
842587-10-7 | SOUTHERN COMPANY | | 06/20/2019] STIFEL-HANIFEN DIVIS . 10400000 | -~ 580821\ | 552448 | 456,768 C95880 95680 | | 552,448 . 28312 28372 12688
871829-10-7 |SYSCOCORP 06/20/2019| STIFEL-HANIFEN DIVIS . 11900000 | 839999\ | 832,223 | 745654 C088569 86569 | | 832,223 o LTe e | 9,282
92343V-10-4 | VERIZON COMMUNICATIO |~ 103/28/2019] MORGAN STANLEY & CO 10700000 | - €31270 | 613833 | 601,554 Y7 I I I 122190 | 613,833 o A 174371 6447
931142-10-3 | WAL-MART STORESINC | | 11/04/2019| VARIOUS | 6800000 | 788316 1 7263700 633420 92950\ | 92950\ | 7263100 | 31946 | 319461 11839
9099999 Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded XXX 19,267,781 XXX 18,044,677 16,247,249 1,500,249 1,500,249 18,044,677 1,223,102 | 1,223,102 269,424 XXX
78462F-10-3 | SPDR S&P 500 ETF TRUST | |04/2512019| VARIOUS - 50,800,000 | 14,795,525 | 14st8ATE | 12695036 | 1819209 | | 1819239 | 14515175 . 280350 | 280350 | 135562
9499999 Common Stocks - Mutual Funds | XXX 14,795,525 XXX 14,515,175 12,695,936 1,819,239 1,819,239 14,515,175 280,350 280,350 135,562 XXX
9799997 Subtotal - Common Stocks - Plart|4 | XXX 34,063,306 XXX 32,559,852 28,943,185 3,319,488 3,319,488 32,559,852 1,503,452 | 1,503,452 404,986 XXX
9799998 Summary Item from Part 5 for Common Stocks XXX 45,921,067 XXX 44,142,813 44,142,813 1,778,257 | 1,778,257 282,711 XXX
[ ] I
9799999 Total - Common Stocks XXX 79,984,373 XXX 76,702,665 28,943,185 3,319,488 3,319,488 76,702,665 3,281,709 | 3,281,709 687,697 XXX
[ | I
9899999 Total - Preferred and Common Stocks XXX 83,366,884 XXX 79,950,094 31,414,222 3,356,600 3,356,600 79,950,094 3,416,791 | 3,416,791 781,330 XXX
9999999 Totals 145,516,893 XXX 141,330,142 86,500,001 3,356,600 (139,282) 3,217,318 140,089,402 5,403,156 | 5,403,156 | 2,928,497 XXX
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current
0 Par Value Book/ Year's Foreign Interest
r (Bonds) Adjusted Current Other Total Total Exchange | Realized Total and Paid for
e or Carrying Unrealized Year's -Than- Change Foreign Gain Gain Gain Dividends Accrued
CUSIP i Number of Value Valuation (Amort- Temporary in Exchange (Loss) (Loss) (Loss) Received Interest
Ident- g Date Name of Disposal Name of Shares Actual at Increase/ ization)/ Impairment | BJJA.C.V. | Changein on on on During and
ification Description n | Acquired Vendor Date Purchaser (Stock) Cost Consideration Disposal (Decrease) | Accretion | Recognized | (12+13-14)| BJ/A.C.V. | Disposal Disposal Disposal Year Dividends
05550M-AS-3 | BARCLAYS COMMERCIAL MORTGA| | 05/17/2019 | BARCLAYS CAPITAL | 09/04/2019 | BARCLAYS CAPITAL | 1500000000 | 15614900 | 1632598 | 1514546 B e 118052 | 118052 | 13438 | 1,383
081628-BD-3 | BENCHMARK MORTGAGE TRUST 1 05/22/2019 | JP MORGAN SECURITIE | 09/04/2019 |JP MORGAN SECURI | = 1500000000 | 1,514,989 | = 1634766 | 1514,663 7)1 T (7] I A 120,102 | = 120,102 | 12,985 2187
438516-BW-5 | HONEYWELL INTERNATIONAL 07/30/2019 | JP MORGAN SECURITIE | 09/03/2019 (DEUTSCHE BANK | 1,000,000.000 (997930 | 1024840 | 997,960 RV U N I 26480 264801 1725
3899999 Bonds - Industrial and Miscellaneous (Unaffiliated) 4,000,000.000 4,027,819 4,291,804 4,027,169 (650) (650) 264,634 264,634 27,848 3,570
I
8399998 Subtotal - Bonds 4,000,000.000 4,027,819 4,291,804 4,027,169 (650) (650) 264,634 264,634 27,848 3,570
054937-206 |BBAT CORPORATION5.85% | | 07/12/2019 |WELLS FARGO FINANGI | 0821/2019 |VARIOUS | 25000000 | 637250 | 624237 | 37250 | | || L[ (s (1o et
857477-88-9 | STATE STREET CORP 6.00% 06/20/2019 | WELLS FARGO FINANCI | 12/04/2019 | WELLS FARGO FINA . 4,000.000 (1020301 101358 ) 102030 F 3] I (1] . 1,500
8499999 Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred XXX 739,280 725,595 739,280 (13,685) (13,685) 10,641
8999998 Subtotal - Preferred Stocks XXX 739,280 725,595 739,280 (13,685) (13,685) 10,641
00287Y-10-9 | ABBVIE INC 07/01/2019 | WEEDEN & CO 11/04/2019 | SANFORD BERNSTEI | 1500000 | 109,466 | 124399 | 109466 o rases 14833 3210
025537-10-1. | AMERICAN ELECTRIC POWER 06/20/2019 | VARIOUS =~ 09/24/2019 |VARIOUS =~ /19,000.000 | - 1,666,840 | 1,711,954 16668401 o\ 0o 5141 45114 8107
110122:10-8 BRISTOL-MYERS SQUIBBCO 09/24/2019 |VARIOUS -~ |~ 11/04/2019 | SANFORD BERNSTEI | 2400000 | 116805 | 136,070 | 16805 | 192651 19265 13940
17275R10-2 | CISCO SYSTEMS INC 03/28/2019 | SANFORD BERNSTEIN | 06/20/2019 | STIFEL-HANIFEN DIVI 19,400.000 1034519 - 1105022 1034519 b 70504 | 70,504 | 6,790
191216-10-0 | COCA-COLA COITHE 06/20/2019 | MORGAN STANLEY & C | 11/04/2019 | SANFORD BERNSTE! .12,700.000 6552011 675646) 6552011 b 204461 20446 | 5080
20822V-10-1 | CROWN CASTLE INTL CORP 03/28/2019 | SANFORD BERNSTEIN | 06/20/2019 | STIFEL-HANIFEN DIVI . 6,100.000 771,056 | 835296 | mose 64239 | 64239 | 6,863
28414H-103 | ELANCO ANIMAL HEALTH INC 03/28/2019 | VARIOUS =~ 04/08/2019 |VARIOUS . 8,346,692 242337 | 274425 2023300 32088 | 32088 | .
29364G-10-3 | ENTERGY CORP 06/20/2019 | VARIOUS = |~ 11/04/2019 |VARIOUS . 11,200.000 293 | 240,220 298 ] 129,928 129928 | 10,192
370334104 |GENERALMILLSING 03/26/2019 | SANFORD BERNSTEIN | 06/20/2019 | STIFEL-HANIFEN DIVI 12,400,000 639,261 | 668,156 | 6392611 288% | ~ 288% | 6,076
46625H-100 | JP MORGAN CHASE & COMPANY 03/28/2019 | SANFORD BERNSTEIN | 09/24/2019 | STIFEL-HANIFEN DIVI . 100000 0061 "mr2e| o 018 (VAL I AL IR 160
539830-10-9 | LOCKHEED MARTIN CORPORATIO 06/20/2019 |MORGAN STANLEY &C_| 09/24/2019 | SANFORD BERNSTEI | 1600000 | - 576608 | 621272| S6608 | b 446641 4464 35204
58933Y-10-5 | MERCK & COINC 03/28/2019 | SANFORD BERNSTEIN | 06/20/2019 |VARIOUS .~ 9,700.000 799749 8201714 7AYo 20422 204221 5335
504918-104 | MICROSOFT CORP 06/2012019 | VARIOUS |~ 11/04/2019 |VARIOUS =~ 14,200.000 1796795 | 987,371\ 796795 )] 190,576 | 190,576 | 6,532
713448-10-8 | PEPSICO INC . 06/20/2019 | MORGAN STANLEY & C_| 11/04/2019 | SANFORD BERNSTE . 5,100.000 683179 | 691,525 | 8831791 8346 | 8346\ 4871
723484-10-1 | PINNACLE WEST CAPITAL CORP 03/28/2019 | SANFORD BERNSTEIN | 06/20/2019 | STIFEL-HANIFEN DIVI .~ 7,400.000 706818 | 726569 oes1e 197511 197511 - 5458
69351T-10-6 |PPLCORPORATION 03/28/2019 | SANFORD BERNSTEIN | 11/04/2019 | SANFORD BERNSTE! .13,300.000 425518 | 445059 | 2518 | 200142 201421 10,973
742718-10-9|PROCTER & GAMBLE COITHE 06/20/2019 | VARIOUS |’ 11/04/2019 |VARIOUS ==~~~ 13,000.000 1,398,550 | 1504478 | 1398550 | b\ 105928 | 105928 | 14,545
744573-106 | PUBLIC SERVICE ENTERPRISE GP 06/2012019 | VARIOUS |~ 11/04/2019 |VARIOUS = .23,000.000 1578899 | - 1418231 1378899\ f )] 39332 | 393321 10810
842587-10:7 | SOUTHERN COMPANY 06/20/2019 |MORGAN STANLEY &C_| 11/04/2019 |SANFORD BERNSTEI | 10400000 | 581,748 | 642846 | sstras | b 61098 | 61,098 6448
871829-10-7  |SYSCOCORP 06/2012019 |VARIOUS |~ 11/04/2019 |VARIOUS =~ ~12,000.000 847,661 | 9867591 sareett 119,098 | 119098 | 9,087
92343V-10-4 | VERIZON COMMUNICATIONS 03/28/2019 | SANFORD BERNSTEIN | 11/04/2019 | SANFORD BERNSTE .10,700.000 6317841 6412391 etredl 9455 | 9455 | - 19474
929740-10-8 | WABTEC CORP 02/26/2019 | SPINOFF 04/08/2019 | VARIOUS =~ .. 106,345 8184 80041 o o8M84t (180)| (8o :
931142:10:3 | WAL-MART STORES INC 06/20/2019 |MORGAN STANLEY &C_ | 11/04/2019 | SANFORD BERNSTE . 5,300.000 582333 | 6237404 5823331 A1407 | 41407 2,809
949746-10-1 | WELLS FARGO & CO 07/01/2019 | WEEDEN & CO 11/04/2019 | SANFORD BERNSTEI 13,800.000 657,044 724786 ) es7od4 ) 67742 6T742| 7,038
9099999 Common Stocks - 'Industrial and Miscellaneous (Unaffiliated) Publicly Traded XXX 17,431,664 18,606,565 17,431,664 1,174,904 1,174,904 154,772
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current
0 Par Value Book/ Year's Foreign Interest
r (Bonds) Adjusted Current Other Total Total Exchange | Realized Total and Paid for
e or Carrying Unrealized Year's -Than- Change Foreign Gain Gain Gain Dividends Accrued
CUSIP i Number of Value Valuation (Amort- Temporary in Exchange (Loss) (Loss) (Loss) Received Interest
Ident- g Date Name of Disposal Name of Shares Actual at Increase/ ization)/ Impairment | BJJA.C.V. | Changein on on on During and
ification Description n | Acquired Vendor Date Purchaser (Stock) Cost Consideration Disposal (Decrease) | Accretion | Recognized | (12+13-14)| BJ/A.C.V. | Disposal Disposal Disposal Year Dividends
78462F-10:3 | SPDR S&P 500 ETF TRUST 06/20/2019 |VARIOUS 110042019 |VARIOUS | 90890000 | 26711149 | 27314502 | 26711149 ] e0s383 | 603353 | 127,939
9499999 Common Stocks - Mutual Funds XXX 26,711,149 27,314,502 26,711,149 603,353 603,353 127,939
9799998 Subtotal - Common Stocks XXX 44,142,813 45,921,067 44,142,813 1,778,257 1,778,257 282,711
9899999 Subtotal - Stocks XXX 44,882,093 46,646,662 44,882,093 1,764,572 1,764,572 293,352
9999999 Totals XXX 48,909,912 50,938,466 48,909,262 (650) (650) 2,029,206 2,029,206 321,200 3,570
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NONE  Schedule D - Part 6 - Section 1 and 2
NONE Schedule DA - Part 1

NONE Schedule DB - Part A - Section 1
NONE Schedule DB - Part A - Section 2
NONE  Schedule DB - Part B - Section 1
NONE Schedule DB - Part B - Section 2
NONE  Schedule DB - Part D - Section 1
NONE  Schedule DB - Part D - Section 2
NONE Schedule DB - Part E

NONE  Schedule DL - Part 1

NONE Schedule DL - Part 2

E16-E26
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SCHEDULE E - PART 1 - CASH

1 2 3 4 5 6 7
Amount of
Amount of Interest
Interest Accrued
Rate Received December 31
of During of Current
Depository Code Interest Year Year Balance *

o OPENDEPOSITORES | | ||
Cash Held -Bank of America Chigago, IL | 7148609 |
Cash Held -Federal Home Loan Bank of Boston Boston, MA 4915 |
0199998 Depositsin( 0) depositories that do

not exceed the allowable limit in any one depository

(See Instructions) - open depositories XXX XXX XXX
0199999 Totals - Open Depositories XXX XXX 7,153,584 | XXX
TR SUSPENDEDDEPOSITORIES | | ... || RN B
0299998 Depositsin( 0) depositories that do

not exceed the allowable limit in any one depository

(See Instructions) - suspended depositories XXX XXX XXX
0299999 Totals - Suspended Depositories XXX XXX XXX
0399999 Total Cash on Deposit XXX XXX 7,153,584 | XXX
0499999 Cash in Company's Office XXX XXX XXX XXX XXX
0599999 Total Cash XXX XXX 7,153,584 | XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January 6,938,840 | 4. April | 3128452 7.0y 5,618,322 | 10. October ~ | 4,108,664

2. February | 5220,798 | 5. May | 3,101,814 | 8. August | . 4,967,414 | 11. November | 4,000,921

3. March 3,270,403 | 6. June 3,889,409 | 9. September 3,158,461 | 12. December 7,153,584

E27
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Maturity Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Rate of Interest Date Carrying Value Due & Accrued During Year

. [TREASURVBILL | e 1534 | 0111412020 ... 6496403 R R 4151
0199999  Bonds - U.S. Governments - Issuer Obligations 6,496,403 4,151
0599999  Subtotals — U.S. Government Bonds 6,496,403 4,151
7699999  Total Bonds - Subtotals — Issuer Obligations 6,496,403 4,151
8399999  Total Bonds - Subtotals — Bonds 6,496,403 4,151
60934N-500  |FEDERATEDTREASURYOBLIGAIS | | t2seors N IR ... 3593708 R R L
60934N-50-0 FEDERATED TREASURY OBLIGA-IS oo 12132019\ 2792913\
8599999  Exempt Money Market Mutual Funds — as Identified by SVO 6,386,621
8899999  Total Cash Equivalents 12,883,024 4,151
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

States, etc.

1. Alabama AL
2. Naska AK.
3. Arzona AZ
4. Akansas AR
5 Calfornia CA
6. Colorado co.
7. Comnectict cT.
8. Delaware DE.
9. District of Columbia DC.
10. Florida U
. Georgia . ... ... . GA
12. Hawaii HI
13. ldaho .. ID.
14. Winois ] IL
15. Indigna IN
16. lowa A
17. Kansas KS.
18. Kentucky KY
19. Louisiana LA
20. Maine ME.
21. Manyland MD.
22. Massachusetts MA

. Michigan MI

24. Minnesota MN_
25. Mississippi MS.
26. Missouri MO,
21. Montana MT
28. Nebraska NE
29. Nevada NV
30. NewHampshire NH.
31. Newlersey ... . NJ.
32. NewMexico .. NM.
33. NewYork NY.
34. North Carolina NC
35. NorthDakota ND.
3. Ohio ... .OH,
37. Oklahoma oK.
38. Oregon OR
39. Pennsylvania PA
40. Rhodelsland RI
41. South Garolina SC.
42. SouthDakota SD.
43. Temnessee ™
44, Texas >
45. Uah T
46. Vermont VT
47. Virginia - VA
48. Washington =~ WA,
49. WestVirginia Wy,
50. Wisconsin Wl
51. Wyoming WY,
52. American Samoa = AS
53. Guam GU.
54. PuertoRico PR,
556. USVirginlslands VI
56. Northern Mariana Islands MP
5. Canada CAN
58. Aggregate Other Alienand Other ~ OT
59. Total
DETAILS OF WRITE-INS

5801 ..............................

5802 ..............................

5803 ..............................

5898. Sum of remaining write-ins for Line 58

from overflow page
5899. Totals (Lines 5801 - 5803 + 5898)

(Line 58 above)

1 2 Deposits For the Benefit
of All Policyholders All Other Special Deposits
3 4 5 6
Type Purpose Book/Adjusted Book/Adjusted
of of Carrying Fair Carrying Fair
Deposit Deposit Value Value Value Value
B [MASTATEDEPOSITLONGSHORE | . | . |  12685277| 1380745
O [ARGOGENRE ||| 1e549991| 20880905
. X X X ............... X XX ................................................
XXX XXX 20,815,268 22,061,650
XXX XXX
XXX XXX




Annual Statement for the year 2019 of the The Beacon Mutual Insurance Company
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Assets

Overflow Page For Write-ins
Schedule A - Part 1
Schedule A - Part 2
Schedule A-Part 3

100

Schedule B - Part 1

Schedule B - Part 2
Schedule B - Part 3

Schedule D - Part 2 - Section 1
Schedule D - Part 2 — Section 2
Schedule D - Part 3

Schedule D - Part 4

Schedule DB - Part A - Section 2

Schedule DB - Part A - Verification Between Years

Schedule DB - Part B — Section 1

Schedule DB - Part B—Section2
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Schedule DB - Part D - Section 1
Schedule DB - Part D - Section 2
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Schedule DB-PartE
Schedule DL - Part1
Schedule DL -Part2
Schedule E-Part1-Cash

Schedule E - Part 2 — Cash Equivalents

E01
E02
E03
S102
E04
E05
E06
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E07
E08
E09
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E10
Sl05
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E11
E12
E13
E14
E15
E16
E16
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E17
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E18
E19
Si1
E20
E21
SI11
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E23
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E24
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E26

E27
E28
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ALPHABETICAL INDEX TO PROPERTY ANNUAL STATEMENT
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